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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE AMICA LIFE INSURANCE COMPANY
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 13 14 15 16 17 18 19
4 5 Additional
Investment Book/Adjust Increase Commit-

During ed Carrying| Increase | (Decrease) ment Percen-

Date Type Year Amount of | Value Less | (Decrease) | by Foreign for tage of

CUsIP Name of Vendor NAIC Originally and Actual Actual Fair Encum- Encum- by Exchange | Investment | Additional | Owner-
Identification Name or Description Code City State or General Partner Designation [ Acquired [ Strategy Cost Cost Value brances brances |Adjustment | Adjustment| Income |Investment| ship

Morgan Stanley Institutional Fund of Hedge

Funds LP llest Conshohocken PA ... Morgan Stanley 02/29/2004 13 1,000,000 | | 1,080,646 || 1,080,646 56,155 ¢ oo b b L 0.050
1999999. Joint Venture Interests - Other - Unaffiliated 1,000,000 1,080,646 1,080,646 56, 155 XXX
3199999. Total - Unaffiliated 1,000,000 1,080,646 1,080,646 56, 155 XXX
3299999. Total - Affiliated XXX
3399999 - Totals 1,000,000 1,080,646 1,080,646 56, 155 XXX
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SCHEDULE BA - PART 2

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE AMICA LIFE INSURANCE COMPANY

Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year
1 2 Location 5 6 7 8 9 10 11 12 13 14 15
3 4 Book/Adjusted Increase Book/Adjusted
Carrying Value (Decrease) by | Carrying Value Foreign
Date Less Increase Foreign Less Exchange Gain | Realized Gain Total Gain
CusIp Name of Purchaser or Originally | Encumbrances, | (Decrease) by Exchange Encumbrances | Consideration (Loss) (Loss) on (Loss) on Investment
Identification Name or Description City State Nature of Disposal Acquired Prior Year Adjustment Adjustment on Disposal Received on Disposal Disposal Disposal Income

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
Total
Foreign
Current | Exchange
Year's Change
Rate Current Other in
Used to Book/ Unrealized Year's Than Book/ Admitted
Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Gross Amount
CUsIP For-| Bond Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate How Due and Received

Identification Description * |eign| Char Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of Paid Accrued During Year Acquired Maturity
02649P-AC-1 AVERICAN HVY LFT SER 1996 GOV GUAR | [ .. 6,000,000 [ _102.4140 6,144,840 6,000,000 60000000 [ [ ol ] 53 5.454 [ 26,910 322,920 [ __12/18/1996 _ | 06/01/2017 ]
090511-AL-0 ______BINGHAMTON NY US GOV GUAR 86,917 | 100.2100 90, 189 90,000 88,906 258 2,599 6,237 |._05/08/1995 | _ 08/01/2009
099726-AA-7 ______ BORG TANKERS | LTD U S GOV GUAR | | .. 3,200,000 | _108.3000 3,465,600 3,200,000 3,200,000 17,920 215,040 | __02/21/1996 | 06/01/2022
286722-AR-4 ELIZABETH NJ US GOV GUAR .| | . 101,403 | - 100.2580 105,271 105,000 103,723 301 3,032 7,277 | ._05/08/1995 | _ 08/01/2009
400757-AD-2 ______| GUARANTEED TRADE TRUST SERIES 1994 327,813 | 101.5560 338,520 333,333 332,996 657 342 26,686 | 10/13/1994 | __06/26/2006 __|
61360M-AP-2 ______| MONTGOMERY CNTY PA US GOV GUAR 53,116 | 100.2100 55,116 55,000 54,331 158 1,588 3,812 |._05/08/1995 | _08/01/2009
742651-CM-2 PRIVATE EXPORT FUNDING CORP NTS | .| .. 1,947,900 | 106.6560 2,133,120 2,000,000 1,975,386 5,625 39,279 133,400 | _.04/12/2000 | _09/15/2009 _|
742651-CY-6 PRIVATE EXPORT FUNDING CORP NTS | .| .. 2,000,000 |_100.7810 2,015,620 2,000,000 2,000,000 37,581 99,480 | _08/05/2003 .| . 08/15/2013 __|
755630-AR-1 ______[READING PA US GOV GUAR 38,630 | . 100.2100 40,084 40,000 39,514 115 1,155 2,772 | ._05/08/1995 | _ 08/01/2009
831641-DE-2 ______| SWALL BUSINESS ADMIN PARTN CTF 950,353 | 103.7810 986,286 950,353 950,353 18,616 60,376 | 03/14/2001 | _03/10/2011 __|
83162C-NN-9 ______[U S SBA SBIC SER 2004-20B 2,761,403 | 98.3750 2,716,530 2,761,403 2,761,403 54,308 130,338 |...02/03/2004 | _02/01/2024 _|
83162C-PR-8 _____|U S SBA SBIC-PC SER 2005-20G .| . 3,000,000 | 98.0940 2,942,820 3,000,000 3,000,000 66,500 _07/06/2005 ___| ___07/01/2025 ___|
831641-CH-6 ____[U S SBA SBIC-PS 1997-B 312,256 | 102.7500 320,843 312,256 312,256 | e 7310 | B3N 3,284 | 22,826 | 05/28/1997 | . 05/10/2007 __|
831641-CP-8 U'S SBA SBIC-PS 1998-10 A .|| .. 585,769 | 101.9690 597,303 585,769 585,769 5,066 36,351 | 02/18/1998 | . 02/10/2008 __|
831641-CR-4 U'S SBA SBIC-PS 1998-10B8 || . 365,427 | 102.5310 374,676 365,427 365,427 || e | 6250 | B398 [FMAN | 3,207 | 22,839 | 08/26/1998 | . 08/10/2008 __|
831641-CV-5 ____|U S SBA SBIC-PS 1999-10A 605,011 | 102.5310 620,324 605,011 605,011 5,215 36,906 | 02/24/1999 | . 02/10/2009 __|
831641-CZ-6 ______|U S SBA SBIC-PS 2000-10A 399,724 | 106.8440 427,081 399,724 399,724 4,528 32,046 | 02/16/2000 | . 02/10/2010 __|
831641-DA-0 U'S SBA SBIC-PS 2000-10A .|| .. 325,064 | 106.4690 346,092 325,064 325,064 7,657 24,835 | 03/23/2000 | __03/10/2010 __|
831641-DR-3 U'S SBA SBIC-PS 2003-10B .| .| .. 1,850,148 | . 99.1880 1,835,125 1,850,148 1,850,148 30,085 90,195 | _09/16/2003 ___| . 09/01/2013 __|
83162C-MZ-3 _____|U 'S SBA SBIC-PS 2003-20E 1,681,175 | __98.0000 1,650,853 1,684,544 1,681,312 119 13,027 78,163 | 11/05/2004 | __05/01/2023 __|
83162C-PH-0 ______|U S SBA SBIC-PS 2005-20B 5,860,630 | 97.4690 5,712,298 5,860,630 5,860,630 112,939 124,233 | _02/08/2005 | _02/01/2025 _|
83162C-NS-8 U'S SBA SER SBAP 2004-10C .|| .. 1,976,163 | . 97.9380 1,935,414 1,976,163 1,976,163 13,932 83,592 | 05/04/2004 | __05/01/2014 __|
83162C-PS-6 U'S SBA SER SBIC-2005-20H .|| ... 8,500,000 |_100.2190 8,518,615 8,500,000 8,500,000 161,675 _.08/09/2005 ___| _08/01/2025 ___|
83162C-NA-7 ______|U S SBA SER SBIC-PC 2003-20F __ 7,851,028 | 94.5630 7,513,344 7,945,332 7,855,086 3,442 26,948 336,380 | .. 10/25/2004 | 06/01/2023
831641-DT-9 ____|U S SBA SER SBIC-PC 2004-10A __ . 2,942,608 | 94.3440 2,776,174 2,942,608 2,942,608 37,533 121,235 | __03/17/2004 | _03/10/2014 _|
83162C-GD-9 U S SBA SER SBIC-PS 1995-20 H 1 427,743 | 104.2190 445,789 427,743 427,743 12,743 30,584 | 08/16/1995 | __08/01/2015 __|
831641-DD-4 U'S SBA SER SBIC-PS 2001-10A _. 641,879 | 104.5940 671,367 641,879 641,879 6,038 42,621 | 02/14/2001 | 02/10/2011 __|
831641-DH-5 ____|U S SBA SER SBIC-PS 2002-10A __ 2,277,569 | 103.1880 2,350,178 2,277,569 2,277,569 19,566 137,337 | ..02/14/2002 | 02/10/2012 _|
831641-D0-5 _____|U S SBA SER SBIC-PS 2003-10B __ 8,303, 180 [ _100.5000 8,344,696 8,303, 180 8,303, 180 60,259 426,451 | __08/20/2003 | 08/10/2013 __
83162C-ND-1 U'S SBA SER SBIC-PS 2003-20H _. 3,612,890 [ _101.0940 3,652,415 3,612,890 3,612,890 78,881 189,315 | _.08/05/2003 | _08/01/2023 _|
912810-ED-6 U S TREASURY BONDS 8,678,672 | 135.6640 9,496,480 7,000,000 8,330,821 _(61,664) 214,827 568,750 |_.02/03/2000 | 08/15/2019
912810-EE-4 ______[U S TREASURY BONDS 4,766,016 | _140.2810 5,611,240 4,000,000 4,630,528 _(26,060) 128,424 | 340,000 | 12/17/1999 | 02/15/2020
912810-EH-7 ______[U S TREASURY BONDS 4,903,750 | 135.3360 5,413,440 4,000,000 4,737,707 118,981 315,000 |..05/06/1999 | _02/15/2021
912833-DD-9 ______|U S TREASURY STRIPPED INT PAYMENT . | | 419,480 | 73.1510 1,645,898 2,250,000 1,272,209 _04/27/1992 | 02/15/2013 _|
0199999. U.S. Government - Issuer Obligations 87,753,717 | XXX 91,293,641 86,401,026 88,000,336 (8,517) 1,334,505 4,067,997 XXX XXX
362908-5J-6 _____ GNMA 11 PoOL # 616549 || . 1,280,922 | 102.4100 1,257,557 1,227,966 1,278,205 (2,252) 6,140 73,678 |___09/14/2004 __| _08/20/2024 __]
36291U-E8-7 GNMA POOL 4 638330 .|| 1,202,646 | _100.6870 1,191,459 1,183,324 1,204,141 1,496 5,424 21,604 | 08/25/2005 __| _02/15/2035 ___|]
36202C-N8-2 ______| GNMA POOL # 002215 167,891 | 103.9980 184,856 177,750 162,355 269 963 11,554 |___10/07/1996 __|___05/20/2026 ____
36202C-6Y-4 ______| GNMA POOL # 002687 563,825 | 102.3410 595,318 581,700 554,606 (554) 2,909 34,902 | 11/27/2000 __| __12/20/2028 __|]
36202C-7L-1 GNMA POOL # 002699 638,643 [ 102.3160 714,226 698,056 597,465 (2,658) 3,490 41,883 | ___11/27/2000 ___| __01/20/2029 ___]
36202D-AN-1 GNMA POOL # 002713 1,109,385 | 102.3160 1,154,138 1,128,008 1,097,488 (1,154) 5,640 67,680 | .__01/08/2002 __| _02/20/2029 ___|]
36202D-DN-8 ______| GNMA POOL # 002809 646,349 [ _104.3540 688,879 660,135 632,221 (568) 3,851 46,209 | 12/08/2000 ___| __09/20/2029 ___|]
36202D-D5-7 ______| GNMA POOL # 002824 308,609 [ _104.3540 329,841 316,078 297,712 (497) 1,844 22,125 | 10/23/2000 ____| _10/20/2029 __]
36202D-5L-1 ______| GNMA POOL # 003551 1,923,865 | 101.1640 1,899,373 1,877,514 1,922,055 1,774 8,605 103,263 | .._05/27/2004 ___|.__05/20/2019 __]
36202E-EQ-8 ______| GNMA POOL # 003743 3,021,440 | _101.1530 2,984,920 2,950,895 3,018,100 (3,340) 13,525 54,100 |.__08/17/2005 __| __08/20/2020 ___|]
36218R-4F-6 ______| GNMA POOL # 230422 6,730 |_108.9130 7,449 6,839 6,718 8 48 581 |___11/01/1994 __| __10/15/2022 ___
362198-A6-0 GNMA POOL # 270129 7,699 [_111.2980 8,526 7,660 7,769 1 64 766 |_.08/23/1990 __| . 03/15/2019 ___
36223D-CT-1 GNMA POOL # 304382 40,981 |109.0150 45,399 41,645 40,753 25 295 3,540 |___11/01/1994 __| . 03/15/2023 ___
36224A-YN-5 ______| GNMA POOL # 323017 13,599 | 108.9130 15,051 13,819 13,584 30 %8 1,175 | .. 11/01/1994 ___| . 09/15/2022 __]|
36224H-WIK-8 ______| GNMA POOL # 329250 14,188 | 108.9130 15,703 14,418 14,073 11 102 1,225 | . 11/01/1994 ___| . 08/15/2022 __]
36224H-5N-2 GNMA POOL # 329453 8,477 | 108.9130 9,382 8,614 8,346 10 61 732 | 11/01/1994 __| __07/15/2022 ___
36224M-T5-4 GNMA POOL # 332772 20,552 | 105.3000 21,839 20,740 20,527 7 121 1,452 | .__07/20/1995 ___| .. 03/15/2024 ___]|
362240-MC-7 ______| GNMA POOL # 335255 10,948 | 105.3000 11,615 11,030 10,931 2 64 772 |._07/20/1995 __| . 02/15/2024 ___
36203C-ME-9 ______| GNMA POOL # 345157 3,860 [ _104.6920 4,137 3,952 3,846 21 257 | 12/19/1995 __| . 01/15/2024 ___
36203C-M5-8 __ GNMA POOL # 345180 14,034 | 105.2980 15,180 14,417 13,915 16 84 1,009 |...08/01/1995 ___| . 09/15/2023 __]|
36203E-L8-9 GNMA POOL # 346951 4,276 | 104.7190 4,584 4,317 4,267 3 24 285 | 12/19/1995 _ | __ 12/15/2023 ___
36203E-N9-5 GNMA POOL # 347016 5,090 [ _104.6920 5,455 5,211 5,074 3 28 339 | 12/19/1995 __| __01/15/2024 __
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
Total
Foreign
Current | Exchange
Year's Change
Rate Current Other in
Used to Book/ Unrealized Year's Than Book/ Admitted
Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Gross Amount
CUsIP For-| Bond | NAIC Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate How Due and Received
Identification Description eign| Char Des. Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of i Accrued During Year Acquired Maturity
36203F-GV-1 GNMA POOL # 347712 1,739 | 104.6930 1,864 1,780 1,734 2 6.500 10 116 |___12/19/1995 | _01/15/2024 _]
36203K-KX-1 ______|GNMA POOL # 351410 2,424 | 104.6920 2,598 2,481 2,414 1 X 13 161 | .. 12/19/1995 | _01/15/2024 __|
36203K-L6-7 GNMA POOL # 351427 5,333 | 104.6920 5,716 5,460 5,320 A W R S 6.500 30 355 | _.12/19/1995 | _01/15/2024 __|
36203P-CF-8 GNMA POOL # 354770 28,503 | - 105.3000 30,241 28,719 28,464 3 7.000 | . 168 2,010 |._07/20/1995 | _03/15/2024
36202D-5J-6 _____| GNMA POOL # 3549 3,169,531 [ 97.7610 3,142,269 3,214,229 3,173,774 2,806 _4.500 12,053 144,640 | __07/20/2004 | _05/20/2019 _|
36204K-JW-4 ______| GNMA POOL # 372077 22,518 1046920 | . 23,948 | 22,875 | 22,477 9 6.500 124 1,487 | 12/19/1995 | _04/15/2024 __|
36204P-X4-9 GNMA POOL # 376099 1,898 | - 105.3000 2,013 1,911 1,895 (ool 7.000 11 134 | _07/20/1995 | __05/15/2024 __|
362047-25-2 GNMA POOL # 379785 14,126 | 105.3000 14,980 14,226 14,103 2 7.000 83 996 | ..07/20/1995 __| _07/15/2024 __|
36204U-GN-5 ______| GNMA POOL # 380105 10,486 | 108.8310 11,597 10,656 10,365 (22) 8.500 75 906 | .. 11/01/1994 | _06/15/2024 __|
36204X-CJ-2 _____|GNMA POOL # 382673 499 | -108.8310 552 507 485 1 8.500 4 43 | 11/01/1994 | 11/15/2024
36204Y-CG-6 _____ | GNMA POOL # 383571 50,867 | . 104.6920 54,099 51,675 50,809 28 6.500 280 3,359 | 12/19/1995 | 03/15/2024
36204Y-61-8 ______|GNMA POOL # 384385 5,440 | 108.8310 6,017 5,528 5,345 5 8.500 39 470 | . 11/01/1994 | _09/15/2024 __|
36205A-4W-1 ______|GNMA POOL # 385237 22,250 | 1046920 | .. 23,663 | .. 22,603 | .. 22,202 9 6.500 122 1,469 | 12/19/1995 | _04/15/2024 __|
36205C-NZ-9 GNMA POOL # 386608 1,081 | 108.8310 1,195 1,008 1,086 ol 8.500 8 93 | 11/01/1994 | 10/15/2024
36205M-XY-9 GNMA POOL # 394995 17,394 | 105.2630 18,809 17,869 17,390 (7 7.000 104 1,251 | 08/01/1995 | _08/15/2025 _|
36205N-B8-8 ______[GNMA POOL # 395263 8,991 |_108.8310 9,944 9,137 8,822 7 8.500 65 777 | 11/01/1994 | 08/15/2024 __|
36205N-RB-4 ______[GNMA POOL # 395682 4,261 |_108.8310 4,712 4,330 4,223 3 8.500 31 368 | .. 11/01/1994 | _11/15/2024 __|
36205T-56-4 GNMA POOL # 400547 18,324 | 105.3000 19,441 18,462 18,310 @ 7.000 108 1,292 | 07/20/1995 | _06/15/2024 ___|
36206D-DS-3 GNMA POOL # 407913 21,072 .105.2630 | ... 22,786 21,647 20,931 17 7.000 126 1,515 | 08/01/1995 __| _08/15/2025 _|
36208D-GK-7 | GNMA POOL # 408002 1,539 | 105.2630 1,663 1,580 1,528 (2) 7.000 9 111 |.09/01/1995 | _09/15/2025 __|
362066-3C-2 ______|GNMA POOL # 411295 6,913 | 105.2630 7,343 6,976 6,906 2 7.000 4 488 | _.07/20/1995 | _07/15/2025 __|
36206L-CR-8 GNMA POOL # 414180 70,077 | 105.2630 75,754 71,967 69,833 B 7.000 420 5,038 |.09/01/1995 | 09/15/2025
36206L-C6-4 GNMA POOL # 414193 40,497 | 105.2630 43,777 41,589 40,359 7 7.000 243 2,911 | ._09/01/1995 |  09/15/2025
36206R-EU-6 ______[GNMA POOL # 418747 14,597 | 105.2630 15,780 14,991 14,527 7 7.000 87 1,049 | 09/01/1995 | _09/15/2025 __|
36207E-2V-5 ______|GNMA POOL # 430188 23,298 | -104.6500 24,903 23,796 23,105 (35) 7.250 144 1,725 | 05/05/1997 ___| _01/15/2027 ___|
36207K-H5-2 GNMA POOL # 434152 821,617 | 102.5340 814,444 794,313 844,169 2,75 | 6.000 | . 3,972 47,659 | 09/25/2002 | . 01/15/2029 __|
362070-J2-1 GNMA POOL # 438680 34,644 | 104.6500 37,030 35,385 34,194 7.250 214 2,565 | .__05/05/1997 | 03/15/2027
362075-M6-7 ______|GNMA POOL # 440581 41,780 | -104.6500 44,658 42,674 41,237 38 7.250 258 3,094 |._05/05/1997 | 03/15/2027
36208D-PY-5 ______[GNMA POOL # 447839 273,022 | 105.3490 280,483 266,242 275,109 (107) 7.500 1,664 19,968 | 12/17/1997 | 11/15/2027
36208L-52-4 GNMA POOL # 454237 42,739 | 104.7080 46,791 44,687 40,763 (198) |l 6.500 242 2,905 | 12/13/1999 | 11/15/2028
362080-WS-1 GNMA POOL # 457957 540,626 | _102.5340 537,775 524,482 552,659 2,850 6.000 | . 2,622 31,469 | 09/26/2002 | . 01/15/2029 __|
36208V-28-0 ______|GNMA POOL # 462570 240,622 | 105.2810 245,615 233,295 243,166 392 7.500 1,458 17,497 |._03/01/1998 | 03/15/2028
36208V-2C-8 ______|GNMA POOL # 462571 128,120 | . 105.2810 131,354 124,765 130,493 (206) 7.500 780 9,357 |._03/04/1998 __| 03/15/2028
362096-AT-4 ______|GNMA POOL # 470818 89,587 | 105.2270 94,152 89,476 90,066 2 7.500 559 6,711 |._09/01/1999 | 08/15/2029
36209T-Z3-6 ______|GNMA POOL # 481462 199,037 | - 104.4200 205,713 197,005 199,709 (190) 6.500 1,067 12,805 | 11/13/1998 | 08/15/2018
362001-4X-7 ______|GNMA POOL # 484238 217,755 | . 105.0950 [ . 223,403 [ . 212,573 [ 220,532 586 7.000 1,240 14,880 | 02/03/1999 | 09/15/2028
36211B-YW-8 GNMA POOL # 508425 457,477 | 105.1590 470,853 447,752 465,488 0 7.500 2,798 33,581 | __02/16/2001 __| . 01/15/2031 __|
362115-D8-7 GNMA POOL # 521327 4,811,468 | 100.7180 4,743,025 4,709,191 4,807,102 (4,366) 5500 | . 5.063 [MON | 21,584 | 129,503 | ._.06/09/2005 | _05/15/2035 _|
36213R-10-6 _____[GNMA POOL # 562355 1,732,160 | 102.4090 1,723,524 1,682,985 1,745,870 8,138 16.000 8,415 100,979 |...07/20/2004 | _01/15/2034 _|
36213T-CF-8 ______| GNMA POOL # 56370 162,161 | - 102.5390 166, 147 162,034 162,298 23 16.000 810 9,722 | ._05/23/2002 | 05/15/2022
362000-1D-2 GNMA POOL # 569544 1,900,226 | 104.4920 1,956,548 1,872,432 1,949,929 13,589 | ol 6.500 10,142 121,708 | __04/30/2002 | _01/15/2032 _|
36201B-P5-9 GNMA POOL # 578344 1,299,569 | 104.4920 1,306,703 1,250,525 1,363,865 | | 22,747 6.500 6,774 81,284 | 09/10/2002 | . 08/15/2032 __|
362016-T6-0 ______ | GNMA POOL # 582951 1,240,339 | 104.4920 1,282,038 1,226,920 1,244,927 1,425 6.500 . 6,646 79,750 | _03/07/2002 | . 02/15/2032 __|]
36201K-AV-8 ______[GNMA POOL # 585120 2,116,078 | _102.5150 2,097,832 2,046,373 2,150,449 5,419 16.000 I 10,282 | 122,782 | ..01/09/2003 | _ 12/15/2032 _|
36201V-5L-2 GNMA POOL # 594951 3,372,742 | 104.4920 3,343,995 3,200,230 3,372,675 (290) | .l 6.500 | . 17,335 208,015 | . 12/20/2002 |  09/15/2032
36200E-B2-6 GNMA POOL # 598657 1,965,945 | 100.6880 1,952,011 1,938,682 1,964,173 (1,772) 5.500 | . 8,886 35,543 | 07/25/2005 | . 05/15/2035 __|
36200K-J7-3 ______|GNMA POOL # 603386 3,542,472 | 102.5080 3,469,629 3,384,738 3,566,750 524 16.000 16,924 203,084 | __04/11/2003 | 01/15/2033
36200K-KQ-9 ______[GNMA POOL # 603403 3,356,998 | 102.4090 3,294,251 3,216,767 3,344,210 (7,390) 16.000 16,084 193,006 | _.10/14/2004 | _ 10/15/2034 _|
36200M-TF-0 GNMA POOL # 604550 2,697,220 | 98.8290 2,685,370 2,717,174 2,694,526 (od8) ol 5.000 | . 11,322 135,859 | _.10/07/2004 | _08/15/2033 _|
36200M-VWi-0 GNMA POOL # 604629 3,353,037 [ _100.7860 3,292,952 3,267,272 3,356,253 3,234 5.500 | . 14,975 179,700 | .. 10/01/2003 | 09/15/2033 _|
362027-G5-9 ______|GNMA POOL # 608720 1,089,398 | . 98.6730 1,062,003 1,076,282 1,088,584 (712) 5.000 4,485 53,814 | 12/07/2004 | 11/15/2024 __|
36202U-D4-2 ______|GNMA POOL # 609523 1,447,455 | 100.7860 1,413,554 1,402,530 1,443,309 (1,223) 5.500 6,428 77,139 | _03/22/2004 | 12/15/2033 __|
36200R-YX-5 _____ GNMA POOL # 615526 3,579,164 | 98.8300 3,573,564 3,615,888 3,575,865 @42 f 5.000 | . 15,066 180,794 | .. 12/02/2004 | _09/15/2033 _|
36290R-Y3-1 GNMA POOL # 615530 4,824,765 | 100.7860 4,830,986 4,793,311 4,825,495 988 5.500 21,969 263,632 | __09/08/2003 | 09/15/2033
36200S-RR-4 ______|GNMA POOL # 616196 1,379,577 | 100.6440 1,364,581 1,355,850 1,380,688 567 5.500 6,214 74,572 | 07/09/2004 | 01/15/2024 __|
362007-GM-5 ______[GNMA POOL # 616804 2,176,150 | 98.2740 2,113,491 2,150,611 2,173,085 (3,085) 5.000 8,961 98,570 | __01/14/2005 __| _01/20/2025 __|
36200X-NE-6 ______[GNMA POOL # 620589 2,713,580 | 98.8300 2,704,212 2,736,239 2,711,726 (1,344) 5.000 11,401 136,812 | ..09/08/2004 | _09/15/2033 _|
36200X-PR-5 ______ GNMA POOL # 620632 2,000,085 | 98.8290 1,993, 180 2,016,787 1,998,982 awsnfo b 5.000 8,403 100,839 | .09/08/2004 | 09/15/2033 _ |
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36291B-5T-0 GNMA POOL # 623758 1 1,528,923 | 100.6870 1,491,649 1,481,470 1,519,341 (3,746) 6,790 81,481 | __03/22/2004 | _01/15/2034 _]
36201P-5P-7 ______|GNMA POOL # 634554 1 373,698 | 102.4100 367,708 359,056 373,758 778 1,795 21,543 | 09/15/2004 | . 09/20/2024 __|
362015-AR-1 ______ GNMA POOL # 636416 1 692,405 | . 98.6730 673,745 682,803 692,309 (96) 2,845 31,295 | 01/13/2005 | __ 12/15/2024 __|
36291S-Fii-5 GNMA POOL # 636581 1 507,443 | 102.6050 508,272 495,369 507,221 (223) 2,477 4,954 | 10/17/2005 | _ 08/15/2025
36201U-E7-6 ______|GNMA POOL # 638358 1 4,713,724 | 100.6880 4,692,606 4,660,564 4,710,862 (2,862) 21,361 192,248 | 03/15/2005 | _02/15/2035 _|
36201X-SM-2 ______|GNMA POOL # 641424 1 2,404,592 [ 100.7040 2,399,392 2,382,627 2,404,269 (323) 10,920 10,920 | 11/01/2005 | _ 05/15/2025
36292B-HC-3 GNMA POOL # 643827 1 2,811,174 | 100.7040 2,805,095 2,785,495 2,810,798 (376) 12,767 12,767 | 11/01/2005 | _ 08/15/2025
36292B-HV-1 GNMA POOL # 643844 1 888,375 | 102.6050 893,642 870,956 888,641 266 4,355 __11/29/2005 ___| _10/15/2025 __|
36202B-H9-0 ______|GNMA POOL # 643856 1 1,912,322 | 101.5030 1,913,551 1,885,222 1,912,172 (150) 8,641 __12/12/2005 12/15/2015
36202K-HD-1 ______| GNMA POOL # 651028 1 1,365,246 | 102.6050 1,369,773 1,335,000 1,365,455 209 6,675 ___12/14/2005 12/15/2025
36225A-VG-2 ______|GNMA POOL # 780615 1 257,147 | 104.7130 287,410 274,473 243,638 (468) 1,487 17,841 | _02/23/2000 | _ 08/15/2027
36225B-ZA-9 ______|GNMA POOL # 781637 1 4,324,520 | 95.9610 4,246,722 4,425,476 4,315,441 (7,345) 16,596 199,146 | __09/21/2004 | _07/15/2033 _|
36202D-EZ-0 ______| GNMA POOL #22852 1 213,304 | 104.3540 [ 229,91 [ . 220,327 205,999 (194) 1,285 15,423 | 12/20/1999 | 12/20/2029
36200A-18-8 _____ GNMA POOL #595671 Lo 1 888,600 | 98.1220 861,146 877,630 886,680 (1,390) 3,291 39,493 | 03/04/2004 | __08/15/2018 __|
831641-ClI-5 U'S SBASBIC-PS 199720 .| ... 1 185,720 | - 102.3440 190,074 185,720 185,720 1,713 12,090 | 11/25/1997 | 11/10/2007
831641-DN-2 _____|U S SBA SBIC-PS 2003-10A 1 1,602,592 | . 97.9380 1,569,547 1,602,592 1,602,502 | ol | 4628 48BN | 22| 74,168 | 03/19/2003 | . 03/10/2013 __|
1 2,354,903 | 104.0000 2,449,099 2,354,903 2,354,903 149,371 | 03/18/2002 | _03/10/2012 _ |
Securities 95,449,970 | XXX 95,181,770 94,285,393 95,518,663 15,259 490,316 4,314,323 XXX XXX
0399999. Total - U.S. Government Bonds 183,203,687 | XXX 186,475,411 180,686,419 183,518,999 6,742 1,824,911 8,382,320 XXX XXX
1099999. Total - All Other Government Bonds XXX XXX XXX
962727-ME-0 _____[CITY OF WHEATON IL GO TAX 962,229 [ 97.5800 931,889 955,000 961,872 (358) 22,443 | 06/02/2005 12/01/2014 __
452151-LA-9 ILLINOIS ST 60 1,882,190 | . 93.0580 1,861,160 2,000,000 1,897,555 11,316 77,000 | _08/19/2004 | . 06/01/2013 __|
452151-LC-5 ILLINOIS ST 60 4,988,650 | 93.4290 4,671,450 5,000,000 4,990,633 801 202,500 | _._06/06/2003 | _06/01/2015
452151-LD-3 ILLINOIS ST GO 10,150,473 | . 93.5940 9,513,830 10,165,000 | .. 10,151,575 758 442,178 | __01/13/2005 __| _ 06/01/2018 __
452151-LF-8 ILLINOISSTGO 9,153,130 | 95.4290 9,542,900 10,000,000 9,169,276 9,540 382,500 | . 12/02/2005 | 06/01/2033
lllinois Total 27,136,672 | XXX 26,521,229 28,120,000 27,170,911 22,057 106,380 1,126,621 XXX XXX
56052A-PU-4 _____ MAINE ST GO TAX [ [ 690,898 [ 99.7470 683,267 685,000 689,043 (1,220) 14,214 33,223 | 06/02/2004 | __01/15/2009 __|
56052A-PI-0 ______ MAINE ST GO TAX [ [ I 1,093,409 |_100.4350 1,089,720 1,085,000 1,091,299 (1,389) 23,765 55,546 | 06/03/2004 | _01/15/2010 __|
Maine Total 1,784,307 | XXX 1,772,987 1,770,000 1,780,342 (2,609) 37,979 88,769 XXX XXX
605579-6K-2 _____ MISSISSIPPI GO TAX 1,082,067 [_107.6470 1,130,294 1,050,000 1,069,767 (7,617) 4,375 52,500 | __05/12/2004 ] _06/01/2008 __]
605580-GS-2 ______[MISSISSIPPI GO TAX 1,768,568 | 98.9860 1,732,255 1,750,000 1,766,020 (2,547) 32,813 39,375 | __05/17/2005 | . 08/01/2009 __|
605580-GT-0 ______[MISSISSIPPI GO TAX 1,972,580 | . 98.6130 1,972,260 2,000,000 1,979,076 3,99 37,500 90,000 | _05/07/2004 | . 08/01/2010 __|
605580-JA-8 _____ MISSISSIPPI GO TAX 3,075,625 | 98.9390 3,062,162 3,095,000 3,080,494 2,184 47,715 143,144 | __09/10/2003 | _09/01/2011 __|
605580-GK-9 _____ MISSISSIPPI ST || 984,530 | .94.5310 945,310 1,000,000 988,286 1,559 3,333 40,000 | _07/07/2003 .| __06/01/2012 __|]
Mississippi Total 8,883,370 [ XXX 8,842,281 8,895,000 8,883,643 (2,425) 125,736 365,019 XXX XXX
68607L-X0-5 ____ JOREGON ST GO SER 2003 [ [ | [___FE 4,020,320 | 108.0290 4,321,160 4,000,000 4,018,803 (432) 19,640 235,680 | .. 11/06/2003 __| __06/01/2027 ___|
Oregon Total 4,020,320 [ XXX 4,321,160 4,000,000 4,018,803 (432) 19,640 235,680 XXX XXX
837100-JH-2 SOUTH CAROLINA ST GO T ] . 650,932 [ 95.5090 630,359 660,000 652,992 1,197 8,360 25,080 | __04/02/2004 ] _03/01/2011 _]
837100-JK-5 SOUTH CAROLINA ST 60 L. .. 500,715 | . 95.9220 479,610 500,000 500,595 (70) : 7,000 21,000 | _04/01/2004 | __03/01/2013 __|
837100-JL-3 ______| SOUTH CAROLINA ST GO 500,770 | 96.5830 482,915 500,000 500,657 @) b 4400 __4d29(MS | 7,333 | 22,000 | _04/01/2004 | . 03/01/2014 __|
837100-LT-3 ______| SOUTH CAROLINA ST TAX GO SER 2005A ... .| | 2,757,976 | 103.3410 2,686,866 2,600,000 2,747,020 | | (40,956) 55,467 83,200 | 03/10/2005 .| _03/01/2008 __|
South Carolina Total 4,410,393 [ XXX 4,279,750 4,260,000 4,371,264 (39,895) 78,160 151,280 XXX XXX
882719-EX-1 _____| TEXAS GO SER 1996 458,878 |_101.4310 466,583 460,000 459,872 131 2,453 29,440 | __01/26/1996 __| __12/01/2006 ___]
882719-QX-8 _ ,|TEXAS LAND TAXABLE SER 1996A 4,988,900 | 101.7950 5,089,750 5,000,000 4,991,844 423 29,583 355,000 | .. 12/04/1996 __| __12/01/2017 __
Texas Total 5,447,778 | XXX 5,556,333 5,460,000 5,451,716 554 32,036 384,440 XXX XXX
93974A-5H-3 ______| WASHINGTON ST GO SER 2005 T 2,995,920 [ 97.4250 2,922,750 3,000,000 2,997,018 776 62,250 115,508 | __07/13/2004 __| _07/01/2009 _ |
93974B-HX-3 ______| WASHINGTON ST GO SER 2006T 3,750,000 | 98.1970 3,682,388 3,750,000 3,750,000 57,979 ___08/16/2005 ___| _07/01/2013 _|
Washington Total 6,745,920 [ XXX 6,605,138 6,750,000 6,747,018 776 120,229 115,508 XXX XXX
977056-LJ-7 [WISCONSIN 1997 SER D | [ [1 [___1FE 897,084 | _105.3020 947,718 900,000 897,821 114 10,725 64,350 | __10/02/1997 __| __11/01/2017 ___]
Wisconsin Total 897,084 | XXX 947,718 900,000 897,821 114 10,725 64,350 XXX XXX
1199999. States, Territories and Po ions - Issuer Obligations 59,325,844 | XXX 58,846,596 60, 155,000 59,321,518 (21,860) 530,885 2,531,667 XXX XXX
1799999. Total - States, Territories and Possessions Bonds 59,325,844 | XXX 58,846,596 60, 155,000 59,321,518 (21,860) 530,885 2,531,667 XXX XXX
167484-5A-8 JCHICAGO ILGOSERB ... ... J._. ] .. [ [.__IFE 2,000,000 | 98.2310 1,964,620 2,000,000 2,000,000 40,900 69,757 | __08/18/2004 | _01/01/2010 _ ]
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167484-58-6 ____ CHICAGO ILGOSERB | [ | ] 1 1FE 2,000,000 [ 98.6760 1,973,520 2,000,000 2,000,000 43,200 73,680 | 08/18/2004 | _01/01/2011 _ ]
850527-Jd-2 CITY OF SPRINGFIELD IL GO ...\ ||| 1 1FE 1,205,000 | 98.0590 1,181,611 1,205,000 1,205,000 4,750 52,722 | 12/16/2004 | _12/01/2015 __|
lllinois Total 5,205,000 [ XXX 5,119,751 5,205,000 5,205,000 88,850 196, 159 XXX XXX
60374Y-MJ-3 [CITY OF MINNEAPOLIS N [ I 3,699,778 | 99.5080 3,685, 126 3,700,000 3,699,781 3 35,756 _.10/12/2005 ___| _03/01/2016 _|
Minnesota Total 3,699,778 [ XXX 3,685,126 3,700,000 3,699,781 3 35,756 XXX XXX
499512-88-5 _____[KNOX CNTY TN SER B TAX [ 988,540 [ 98.7990 987,990 1,000,000 988,834 294 8,250 23,513 | __08/05/2005 | __05/01/2017 _]
499512-59-3 ______| KNOX CNTY TN SER B TAXABLE | 1,000,000 | . 98.7260 987,260 1,000,000 1,000,000 8,333 23,750 | 05/03/2005 | _05/01/2018 __|
Tennessee Total 1,988,540 | XXX 1,975,250 2,000,000 1,088,834 294 16,583 47,263 XXX XXX
235218-J2-1 _____[CITY OF DALLAS TX GO SER A TAX [ 2,000,000 | 97.5880 1,951,760 2,000,000 2,000,000 72,450 _.01/20/2005 ___| _02/15/2010 ___|
235218-J8-8 _ ,|CITY OF DALLAS TX GO SER A TAX | I 3,093,815 | 99.8650 3,085,829 3,090,000 3,098,751 (64) 137,296 _07/26/2005 __| _02/15/2022 _|
Texas Total 5,093,815 [ XXX 5,037,589 5,090,000 5,098,751 (64) 209,746 XXX XXX
551239-V0-6 |LYNCHBURG VA TAX GO [ 1,869,304 [_102.8710 1,949,405 1,895,000 1,879,259 1,334 5,685 127,913 | 02/07/1996 | _06/15/2014 _|
65224P-BB-2 NEWPORT NEIS VA ECON DEV AUTH | 4,890,000 | 100.4800 4,913,472 4,890,000 4,890,000 1,396 __12/14/2005 ___| _01/15/2015 _|
Virginia Total 6,759,304 [ XXX 6,862,877 6,785,000 6,769,259 1,334 7,081 127,913 XXX XXX
1899999. Political Subdivisions - Issuer Obligations 22,746,437 | XXX 22,680,593 22,780,000 22,756,625 1,567 358,016 371,335 XXX XXX
2499999. Total - Political Subdivisions Bonds 22,746,437 | XXX 22,680,593 22,780,000 22,756,625 1,567 358,016 371,335 XXX XXX
011832-XK-3 ______|ALASKA ST HSG FIN CORP 540,000 | 98.0160 529,286 540,000 540,000 2,052 23,508 | 12/09/2004 | __12/01/2012 _]
011832-XL-1 ______[ALASKA ST HSG FIN CORP SER 2004D 550,000 | 97.9660 538,813 550,000 550,000 2,108 24,246 | 12/09/2004 | __06/01/2013 __|
011832-XM-9 ALASKA ST HSG FIN CORP SER 2004D 570,000 | . 98.3100 560,367 570,000 570,000 2,228 25,619 | 12/09/2004 | _12/01/2013 __|
Alaska Total 1,660,000 | XXX 1,628,466 1,660,000 1,660,000 6,388 73,463 XXX XXX
238379-5R-8 DAVENPORT 10WA TAX STADIUM SER A 312,575 [ 98.8760 311,459 315,000 312,962 191 1,280 15,356 [ 11/19/2003 __| _ 06/01/2014 ]
238379-55-6 ______DAVENPORT [OWA TAX STADIUM SER A 407,520 | 100.4250 411,743 410,000 407,870 173 1,708 20,500 | 11/19/2003 | . 06/01/2015 __|
238379-5T-4 DAVENPORT |OWA TAX STADIUM SER A 329,804 |_100.2410 335,807 335,000 330,457 322 1,396 16,750 | 11/19/2003 |  06/01/2016
lowa Total 1,049,899 | XXX 1,059,009 1,060,000 1,051,289 686 4,384 52,606 XXX XXX
40958H-BF-6 ______ HAMPTON REDEV AND HSG SER 19968 935,000 |_103.8510 971,007 935,000 935,000 27,389 61,243 | 01/18/1996 | _01/20/2010 __|
92813H-3K-0 ____ VIRGINIA HSG DEV AUTH SER 2003 E 2,716,753 | 96.4260 2,651,715 2,750,000 2,728,607 5,065 17,325 103,950 | ..07/22/2003 | _11/01/2009 _ |
92813H4-3L-8 ______|VIRGINIA HSG DEV AUTH SER 2003 E _ 1,636,851 | 96.9230 1,589,537 1,640,000 1,637,795 404 11,261 67,568 | 07/17/2003 | __11/01/2010 __|
92813A-W2-3 ______| VIRGINIA HSG DEV AUTH 1997C TAX 2,530,750 | 108.4810 2,712,025 2,500,000 2,520,310 (1,614) 29,688 178,125 | 10/29/1997 | _11/01/2014 _|
92813H-3J-3 VIRGINIA HSG DEV AUTH SER 2003 E 2,618,919 [ 96.1170 2,595, 159 2,700,000 2,654,061 15,015 15,120 90,720 | 07/29/2003 .| _11/01/2008 __|
Virginia Total 10,438,273 | XXX 10,519,443 10,525,000 10,475,773 18,870 100,783 501,606 XXX XXX
38373P-AB-9 [ GOVERNMENT LOAN TRUSTS CLASS 1-B [ [ [.1 548,900 [_102.0630 466,307 456,882 459,500 | oo | (10,007) 9,709 38,835 | 09/16/1993 | _04/01/2006 _]
United States Total 548,900 [ XXX 466,307 456,882 459,500 (10,007) 9,709 38,835 XXX XXX
2599999. Special Revenues - Issuer Obligations 13,697,072 | XXX 13,673,225 13,701,882 13,646,562 9,549 121,264 666,510 XXX XXX
31362l-RL-2 FNMA POOL # 73391 1 2,583,887 [ 105.7270 2,725,926 2,578,260 2,572,597 (1,053) 13,966 167,587 | _.03/31/1998 __| _03/01/2011 _|
313621i-RX-6 ______[FNMA POOL # 73402 1 1,135,706 | 102.6300 1,166,669 1,136,771 1,133,120 (219) 6,158 73,890 | 03/01/1996 | . 03/01/2011 __|
31362X-DH-4 ______|FNMA POOL # 73904 1 1,993,457 |_111.2720 2,223,031 1,997,827 1,991,409 (160) 11,945 143,344 | __01/01/1997 | _01/01/2022 _|
31371E-XF-7 FNMA POOL # 250078 1 110,498 | - 103.6410 114,934 110,896 110,417 (19) 693 8,317 |._07/01/1994 __| _07/01/2009
31371F-HT-2 FNMA POOL # 250542 1 3,019 | 105.1200 3,163 3,009 3,017 (1) 19 206 | .05/13/1996 | _02/01/2016 ___|
31371F-JC-7 ______|FNMA POOL # 250559 1 34,242 | 105.1200 35,883 34,135 34,221 (14) 213 2,560 |._05/13/1996 __| _03/01/2016
31371F-KK-7 ______|FNMA POOL # 250598 1 87,353 | - 105.1200 91,540 87,081 87,376 (49) 544 6,531 |._05/13/1996 __| _05/01/2016
31371F-LM-2 ______|FNMA POOL # 250632 1 1,824 | 105.1200 1,919 1,825 1,827 (1) 11 137 |...06/01/1996 | . 07/01/2016 __|
313716-Y6-9 ______|FNMA POOL # 251911 1 391,063 | 101.9200 398,570 391,063 391,063 1,955 23,464 | 09/28/1998 | . 08/01/2018 __|
31371K-5X-5 ______|FNMA POOL # 254762 1 2,884,173 [ 97.8730 2,787,543 2,848,126 2,874,847 (2,334) 11,867 142,406 | __04/07/2003 | _ 05/01/2023 _|
31371K-7J-4 FNMA POOL # 254797 1 2,003,753 | 97.8730 1,914,758 1,956,372 1,996,615 (3,159) 8,152 97,819 | 05/13/2003 | . 06/01/2023 __|
31371L-K2-4 FNMA POOL # 255113 1 3,751,101 [ 97.8730 3,646,243 3,725,489 3,747,568 (1,009) 15,523 186,274 | __01/27/2004 | _02/01/2024 _|
31375V-NC-3 ______[FNMA POOL # 346087 1 23,234 | 105.1200 24,431 23,241 23,247 (6) 145 1,743 | 06/01/1996 ___| __06/01/2016 ___|
31377E-T5-8 ______|FNMA POOL # 375072 1 3,554,350 [ 101.2300 3,639,584 3,595,360 3,576,102 1,806 20,928 251,136 |.._04/01/1997 __| _ 04/01/2007
31377E-UN-7 FNMA POOL # 375089 1 2,530,654 | 102.8430 2,623,511 2,550,982 2,535,495 428 15,837 190,048 | __05/02/1997 | _05/01/2012 _|
31379N-JK-4 FNMA POOL # 431466 1 112,681 | - 103.5830 116,500 112,470 112,832 (32) 609 7,311 |._07/22/1998 | 06/01/2018
313876-Y9-7 ______|FNMA POOL # 584036 1 437,033 | 103.3610 452,500 437,786 438,195 37 2,371 28,456 | ___07/16/2001 __| . 06/01/2021 __|
31400F-CX-3 ______[FNMA POOL # 685986 1 1,410,258 | . 99.3390 1,362,402 1,371,471 1,440,488 | | 21,524 6,286 75,431 | __03/12/2004 | 04/01/2033 __|
31404B-NA-6 _____ FNMA POOL # 763685 1 2,420,062 | 99.2180 2,346,140 2,364,641 2,411,458 (2,345) 10,838 130,055 |...01/28/2004 | _01/01/2034 _|
31391N-NS-6 _____ FNMA POOL #679101 b 1 3,514,428 | 97.5320 3,411,688 3,498,031 3,511,123 (2,031) 13,118 157,411 | __01/27/2004 | _ 05/01/2018 _|
31206M-PS-2 FREDDIE MAC POOL # A13133 ... | [ .. 1 4,104,229 | 99.3270 4,049,402 4,076,838 4,099,455 a8 f .| 550] 531 [MN____ | 18,686 | 224,226 | 10/09/2003 | 09/01/2033
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31335H-YN-7 FREDDIE MAC POOL # CO0717 [ [ 1 2,390,696 [ _100.0800 2,348,578 2,346,696 2,383,974 a9 ]..550[ __5054MN [ 10,756 [ 129,068 | _.09/22/2003 | _09/01/2023 __|
3128DW-UB-5 _____| FREDDIE MAC POOL # D93278 1 89,204 | 101.9440 92,323 90,562 88,955 34 453 5,434 [ 03/24/1999 | 03/01/2019 __|
3128DH-UC-3 FREDDIE MAC POOL # 093279 L [ 1 56,201 | 101.9440 58,167 57,057 55,891 50 285 3,423 | _03/24/1999 | 03/01/2019 __|
3128E2-VX-1 FREDDIE MAC POOL # D96030 .1 [ 1 4,693,223 | 97.7990 4,521,417 4,623,153 4,666,379 (7,275) 19,263 231,158 | .._07/15/2003 ___| . 05/01/2023 |
31286A-VE-3 _____| FREDDIE MAC POOL # E76013 1 165,807 | 102.9520 168,620 163,786 164,603 (262) 887 10,646 |._05/13/1999 | _04/01/2009 __|
31286Y-PM-0 _____| FREDDIE MAC POOL # E94028 1 3,481,653 | 100.0470 3,418,130 3,416,525 3,469,801 (6,335) 14,236 170,826 | _07/31/2003 | __02/01/2013 ___|
3128H6-IF-7 FREDDIE MAC POOL # E98746 L [ 1 890,138 | _98.1860 861,868 877,794 886,709 (1,651) 3,292 39,501 |.._07/24/2003 ___| . 08/01/2013 ___|
3128H7-C5-9 FREDDIE MAC POOL # E99092 L [ 1 409,395 | . 98.1860 402,470 409,907 409,351 (15) 1,537 18,446 | _09/03/2003 | __09/01/2013 __|
3128H7-E8-1 ______| FREDDIE MAC POOL # E99159 1 1,552,287 | .. 97.5320 1,505,272 1,543,364 1,550,555 (788) 5,788 69,451 | ._09/29/2003 ___ | .09/01/2018 |
3128H7-H0-8 ______| FREDDIE MAC POOL # E99239 1 873,852 | .. 98.1860 842,464 858,032 870,172 (2,136) 3,218 38,611 |.._09/18/2003 ___ | .09/01/2013 ___|
3128DY-DX-2 .. FREDDIE MAC POOL #D94618 1 351,708 | 101.8850 359,631 352,976 351,474 7 1,765 21,179 | 01/17/2002 .| .05/01/2021 ...
United States Total 48,041,169 | XXX 47,715,277 47,641,526 47,990,336 (10,301) 221,344 2,656, 115 XXX XXX
2699999. Special Revenues - Single Class Mortgage-Backed/Asset-Backed

Securities 48,041,169 | XXX 47,715,277 47,641,526 47,990,336 (10,301) 221,344 2,656, 115 XXX XXX
3133TA-2Y-1 . FHLMC SER T-007 CL A5 o] 1 1,349,778 | .. 99.6970 1,333,222 1,337,274 1,337,996 (1,106) 8,102 96,999 | 08/21/1997 _ | __08/25/2028 __|
31392D-UF-7 FNMA REMICS SER 2002-W4 CL A4 1 4,963,825 | 101.5090 4,974,987 4,901,030 4,950,771 (4,193) 25,526 308,314 | __07/17/2002 |  10/25/2028 __
31393E-X6-1 ______[FNMA REMICS SER 2003-85 CL 0B 1 4,701,004 | 99.8620 4,493,790 4,500,000 4,608,004 _(58,480) 20,625 247,500 | __03/24/2004 | 09/25/2029
31393E-LP-2 ______|FNMA REMICS SER 2003-W/12 CL 2A5 1 5,092,188 | 98.9810 4,949,050 5,000,000 5,046,300 _(23,826) 18,750 225,000 | __01/14/2004 | 06/25/2043
31392J-YP-8 FNMA REMICS SER 2003-W3 CL 2A4 1 5,101,563 | 100.6470 5,032,350 5,000,000 5,069,985 (11,942) 23,958 287,500 | __01/29/2003 _ |  06/25/2042
313938-T6-2 FNMA REMICS SER 2003-W6 CL1A43 1 5,104,688 | 97.8980 4,894,900 5,000,000 5,083,236 | | (13,387) 21,917 263,000 | __03/11/2008 |  10/25/2042 __
31303Y-RP-2 ______|FNMA REMICS SER 2004-29 CL G ... 1 4,293,416 | . 98.3620 4,164,526 4,233,877 4,282,677 (7,109) 15,877 190,524 | 04/12/2004 |  12/25/2017 _|
31393X-W3-7 ______[FNMA REMICS SER 2004-35 CL AJ 1 3,516,340 [ 99.2120 3,459,442 3,486,919 3,506, 192 (5,831) 13,076 156,911 | __05/07/2004 | _01/25/2020 _|
31392M-GY-2 ______|FREDDIE MAC REMICS SER 2002-T42 1 4,172,369 | 102.2500 4,284,322 4,190,046 4,175,402 1,357 15,131 272,353 | __05/17/2002 | 02/25/2042
31392U-5-9 ______|FREDDIE MAC REMICS SER 2500 PE 1 1,683,600 | 101.3200 1,650,631 1,629,126 1,656,069 (1,400) 8,146 97,748 | 12/10/2002 __| . 06/15/2031 __|
313920i-DP-2 ______| FREDDIE MAC REMICS SER 2514 NC 1 4,591,758 | 100.6920 4,531,140 4,500,000 4547126 || (14,699) 20,625 247,500 | . 10/15/2002 |  02/15/2028
31392X-NA-2 FREDDIE MAC REMICS SER 2523 CL PE 1 3,011,250 [ 100.7890 3,023,670 3,000,000 3,007,341 (2,511) 13,750 165,000 | _.10/23/2002 | _06/15/2028 _|
31393K-VN-2 FREDDIE MAC REMICS SER 2575 CL TC 1 4,977,291 [ 98.6170 4,900,416 4,969,139 4,973,470 (1,393) 20,705 248,457 | __02/11/2008 | 02/15/2018
31393V-HK-0 ______|FREDDIE MAC REMICS SER 2626 NB 1 6,163,125 | 99.3000 5,958,000 6,000,000 6,079,414 _(35,541) 23,750 285,000 | __07/28/2003 | 06/15/2023
31394L-05-4 ______|FREDDIE MAC REMICS SER 2698 CL PC 1 6,216,563 | 99.9280 5,995,680 6,000,000 6,099,282 _(55,802) 25,000 300,000 | .. 11/07/2008 | 10/15/2022
31395V-RK-7 FREDDIE MAC REMICS SER 2986 CL HA _ 1 8,762,667 | 99.0130 8,684,321 8,770,890 8,761,261 (1,406) 36,545 182,727 | _07/01/2005 __| _ 06/15/2035 _|
3837H1-MJ-7 GNMA REMICS SER 1998-12 CLE ... 1 476,614 | _103.1770 504,446 488,913 479,891 (54) 2,648 31,779 | 05/06/1998 | __05/20/2028 __|
3837H1-FB-2 ______| GNMA REMICS SER 1998-6 CL D 1 834,224 | 103.5730 868, 100 838,153 834,582 (9) 4,540 54,480 | 11/18/1998 | _03/20/2028 __|
3837H2-SM-2 ______[GNMA REMICS SER 1999-29 CL PB 1 716,874 | 102.5120 737,959 719,876 717,302 24 4,349 52,191 | 11/02/2000 __| . 07/16/2028 __|
383739-52-6 GNMA REMICS SER 2001-20 CL VB 1 932,561 | 100.0030 966,316 966,287 941,312 1,004 4,831 57,977 | ___08/10/2001 | __12/20/2016 __|
38373Y-NK-6 GNMA REMICS SER 2002-88 LE 1 3,052,500 | _101.7750 3,053,250 3,000,000 3,039,018 (4,659) 9,167 165,000 | .. 12/12/2002 | _02/20/2032 _|
38374E-G6-8 ______[GNMA REMICS SER 2003-113 CL A 1 4,195,196 | 98.1900 4,084,798 4,160,095 4,195,217 343 15,600 187,204 | __11/08/2004 | _08/16/2026 _|
383735-4B-0 ______[GNMA REMICS SER 2003-32 CL JM 1 3,427,501 | 99.8850 3,334,974 3,338,813 3,426,188 (1,639) 13,912 166,941 | __11/15/2004 | _04/16/2018 _|
383730-LK-5 GNMA REMICS SER 2003-39 CL D 1 3,718,141 [ 98.3050 3,657,404 3,720,466 3,717,385 (755) 13,952 83,710 | ___06/02/2005 | __08/16/2030 __|
38374B-5F-6 GNMA REMICS SER 2003-79 CL PG 1 2,229,772 | 98.6940 2,174,154 2,202,924 2,227,032 (2,740) 10,097 111,064 | __01/10/2005 __| _07/20/2032 _|
38373Y-VN-1 ______| GNMA REMICS SER 2003-8 CL PB ... 1 7,144,556 | 100.3510 6,886,635 6,862,548 6,980,626 _.(66,827) 31,453 377,440 | __01/10/2008 | 05/16/2028
38374C-M6-5 ______[GNMA REMICS SER 2003-86 CL PV 1 5,067,969 [ 95.9110 4,795,550 5,000,000 5,040,021 _(12,763) 18,750 225,000 | . 10/02/2003 | 01/20/2029 __
38374E-TS-6 GNMA REMICS SER 2003-98 CL PC 1 5,201,344 | 99.4820 4,974,100 5,000,000 5,141,561 _(35,939) 13,889 250,000 | . 11/10/2004 |  02/20/2029
38374E-5L-7 GNMA REMICS SER 2004-1 1 2,930,625 | 96.7210 2,901,630 3,000,000 2,934,959 4,334 12,500 100,000 | ._.02/05/2005 | _ 05/20/2032 _|
38374K-FU-2 ______| GNMA REMICS SER 2004-105 CL PA 1 9,199,635 | 99.6560 8,910,421 8,941,179 9137740 || (56,573) 37,255 447,059 | . 12/08/2004 | 07/16/2032
38374F-SP-0 ______[GNMA REMICS SER 2004-19 CL PD 1 5,998,125 | 97.9640 5,877,840 6,000,000 5,995,542 (1,554) 25,000 300,000 | _._04/13/2004 | 05/20/2031 _
38374E-3X-3 ______| GNMA REMICS SER 2004-3 CL JC __ 1 2,994,844 | 98.2120 2,946,360 3,000,000 2,994,638 (206) 12,500 100,000 | ._.04/26/2005 | _11/20/2030 __|
383746-61-7 ______[GNMA REMICS SER 2004-46 CL Pl 1 6,225,938 | 100.4980 6,029,880 6,000,000 8,140,577 | | (54,603) 18,333 330,000 | ._06/01/2004 | 03/20/2027
38374L-QD-6 ______[GNMA REMICS SER 2005-47 CL PB 1 5,986,406 | 95.0570 5,708,420 6,000,000 5,986,288 (118) 25,000 137,500 | ._.07/13/2005 | _10/20/2033 _|
38374M-DF-3 GNMA REMICS SER 2005-81 CL 0B 1 2,925,938 | 97.1250 2,913,750 3,000,000 2,926,209 21 13,750 13,750 | 11/14/2005 |  10/20/2035
911760-PL-4 U'S VET AFF VENDEE MTG 2000-3 CL2 .| .| .. 1 2,904,984 | 101.3320 2,938,628 2,900,000 2,899,505 (1,219) 18,125 217,500 |___09/20/2000 |  11/15/2014
911760-QM-1 ______[U S VET AFF VENDEE MTG 2001-2 1L 1 2,024,219 | 102.0710 2,041,420 2,000,000 2,006,386 (4,403) 11,250 135,000 | _.06/20/2001 | _02/15/2018 _|
911760-RA-6 ______|U S VET AFF VENDEE MTG 2001-3 L 1 2,346,440 | 100.6040 2,265,542 2,251,940 2,314,468 (8,345) 12,198 146,376 | _.10/17/2001 __| _05/15/2014 _|
911760-8H-7 U S VET AFF VENDEE MTG 2003-16 .. ... .| [ 1 3,875,673 | 100.3300 3,746,322 3,734,000 3,827,625 | ... | (17,630) 17,892 214,705 | 02/20/2008 | 03/15/2030
United States Total 158,111,594 [ XXX 154,643,346 155,643,495 157,088,498 (496,239) 658,474 7,477,209 XXX XXX
2799999. Special Revenues - Defined Multi-Class Residential Mortgage-Backed

Securities 158,111,594 [ XXX 154,643,346 155,643,495 157,088,498 (496,239) XXX XXX | XXX 658,474 7,477,209 XXX XXX
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3199999. Total - Special Revenues Bonds 219,849,835 [ XXX 216,031,848 216,986,903 218,725,396 (496,991) 1,001,082 10,799,834 XXX XXX
209111-DD-2 CONSOL IDATED EDISON €O OF NY [ ] .. 5,766,800 [_107.8780 5,393,900 5,000,000 5502122 | | (115,223) 29,792 357,500 | __08/20/2003 | 12/01/2009 __
45138L-AN-5 IDAHO PR COMPANY NTS 2,739,688 | 94.7510 2,605,653 2,750,000 2,741,888 865 29,219 116,875 | __05/08/2003 __| _10/01/2013 _|
637432-BS-3 ______|NATIONAL RURAL UTILITIES FIN CORP .| ... 3,000,000 | _104.7500 3,142,500 3,000,000 3,000,000 36,750 220,500 | . 11/06/1996 | 11/01/2026
693627-AX-9 ____ PSI ENERGY INC oo 992,420 | 98.2650 982,650 1,000,000 993,827 639 14,722 50,000 | 09/18/2003 .| _09/15/2013 __|
3299999. Public Utilities - Issuer Obligations 12,498,908 | XXX 12,124,703 11,750,000 12,237,837 (113,719) 110,483 744,875 XXX XXX
3899999. Total - Public Utilities Bonds 12,498,908 | XXX 12,124,703 11,750,000 12,237,837 (113,719) 110,483 744,875 XXX XXX
022249-AU-0 ALUMINUM COMPANY OF AVERICABDS | [ .. 4,997,380 [ _114.4500 5,722,500 5,000,000 4,997,676 43 155,625 337,500 | ._04/24/1998 | 01/15/2028
039483-AG-7 ______| ARCHER DANIELS MIDLAND CO 3,629,460 | 117.4790 3,524,370 3,000,000 3,506,497 | | (32,963) 56,208 133,125 | __09/01/2005 | _04/15/2011 _|
00209T-AA-3 AT&T BROADBAND NOTES _______._._._ )| . 6,360,000 | _115.1250 7,321,950 6,360,000 6,360,000 156,836 532,650 | . 11/18/2002 _ | 03/15/2013 _
00209A-AH-9 AT&T WIRELESS SVCS INC ... ) 2,993,490 [ 103.3700 3,101,100 3,000,000 2,998,032 1,351 37,500 225,000 | __04/11/2002 | 05/01/2007 _
05348E-AB-5 ______ | AVALONBAY COMMUNITIES INC 5,509,350 | 107.6710 5,383,550 5,000,000 5,297,516 _(72,953) 156,250 375,000 | . 12/05/2002 | 08/01/2009 __
097014-AC-8 ______[BOEING CAP CORP 4,481,274 | 110.0360 4,621,512 4,200,000 4,381,661 _(31,962) 80,879 309,750 | . 11/22/2002 | 09/27/2010 __
097001I-EF-6 BOEING CAPITAL CORP NTS || . 997,800 | _101.8640 1,018,640 1,000,000 998,670 297 4,650 54,000 | 11/22/2002 | _11/30/2009 __|
099724-AD-8 BORG-WARNER AUTOMOTIVE | | . 1,051,320 | 116.4690 1,164,690 1,000,000 1,044,936 (1,824) 20,000 80,000 | 02/15/2002 | _10/01/2019 __|
110122-AG-3 ______|BRISTOL-MEYERS SQUIBB CO NTS 5,263,300 | 103.2780 5,163,900 5,000,000 5,197,081 || (28,955) 71,875 287,500 | ___08/20/2003 | 10/01/2011 __
12189T-AJ-3 _____|BURLINGTON NORTHERN SANTA FE CORP _ 6,956,220 | 113.8510 7,969,570 7,000,000 6,959,258 597 195,417 469,000 | __06/03/1999 | 08/01/2028
12201P-AA-4 BURLINGTON RES FINCO | | . 1,000,000 | _107.8210 1,078,210 1,000,000 1,000,000 25,236 66,800 | 02/07/2001 | __02/15/2011 __|
12201P-AC-0 BURLINGTON RES FINCO | | .. 3,991,920 [ 107.1040 4,284,160 4,000,000 3,994,831 742 96,711 256,000 | __08/17/2001 | 08/15/2011 _
133131-AG-7 _____ | CAMDEN PROP TRST 4,613,086 | _109.8710 4,614,582 4,200,000 4,472,562 _(44,049) 120,983 320,250 | _._08/22/2002 |  02/15/2011 _
133131-AJ-1 _____| CAMDEN PROPERTY TRUST 1,049,230 | 100.8600 1,008,600 1,000,000 1,024,050 _(16,153) 4,896 58,750 | _06/03/2004 | . 06/01/2007 __|
14912L-20-4 CATERPILLAR FINL SVCS CORP | | ... 5,995,800 | 99.1960 5,951,760 6,000,000 5,995,829 29 90,750 _.08/29/2005 ___| __09/01/2008 ___|
149123-BC-4 CATERPILLAR INC ..o ) 2,456,760 | 120.1250 2,402,500 2,000,000 2,308,882 | | (44,822) 70,833 187,500 | _.06/11/2002 | _08/15/2011 _|
208250-AB-0 ______| CONOCO FUNDING CO 3,990,860 [ 107.1480 4,285,920 4,000,000 3,994,029 829 53,622 254,000 | . 10/11/2001 | 10/15/2011
126408-BR-3 _____| CSX CORP 4,202,660 | 103.1500 4,126,000 4,000,000 4,108,962 || (36,192) 52,778 250,000 | _._04/17/2008 |  10/15/2008 __
126408-GB-3 CSX CORP 996,900 | 106.2730 1,062,730 1,000,000 997,858 274 18,550 63,000 | 03/05/2002 | __03/15/2012 __|
247109-BJ-9 DELMARVA POWER & LIGHT CO 6,971,720 | 96.7460 6,772,220 7,000,000 6,973,009 1,289 29,167 175,000 | _.05/24/2005 | _06/01/2015 _|
25468P-BX-3 ______ | DISNEY WALT COMPANY NTS .. 3,352,860 | _105.7720 3,173,160 3,000,000 3,261,687 | | (35,756) 63,750 191,250 | __05/07/2003 | _03/01/2012 _|
25746U-AW-9 ______[DOMINION RESOURCES INC 2,995,110 | 96.8820 2,906,460 3,000,000 2,995,286 176 71,671 _.07/11/2005 ___| _07/15/2015 __|
277460-AC-8 ______| EASTMAN KODAK CO MTN 1,996,200 | _100.1040 2,002,080 2,000,000 1,999,599 839 5,667 127,500 | _.06/20/2001 ___| __06/15/2006 _|
268766-BF-8 ______|EOP OPER LTD PARTNERSHIP 984,600 | 104.5600 1,045,600 1,000,000 992,969 2,007 31,356 68,000 | 04/11/2001 | _01/15/2009 __|
268766-AJ-1 ______|EOP OPERATING LTD PARTNERSHIP NTS _ 4,140,689 | 103.3890 4,290,644 4,150,000 4,147,257 1,160 105,825 280,125 | __06/05/2001 | _02/15/2008 __
26884A-AS-2 ERP OPERATING LTD PARTNERSHIP NTS 1,997,540 | . 99.5410 1,990,820 2,000,000 1,997,791 195 30,917 105,292 | __09/09/2004 | _09/15/2014 _|
32055R-AL-1 FIRST INDUSTRIAL LPNTS || 1,996,520 | _._99.6420 1,992,840 2,000,000 1,997,501 643 4,667 105,000 | ._.06/09/2004 | _06/15/2009 _|
345402-4U-2 ______|FORD MOTOR CREDIT CO NTS 2,103,080 | 96.5400 1,930,800 2,000,000 2,027,871 |l (22,765) 58,556 155,000 | _05/23/2002 | _02/15/2007 _|
369550-AK-4 ______| GENERAL DYNAMICS CORP 1,996,940 | . 95.6540 1,913,080 2,000,000 1,997,623 269 10,861 85,000 | 05/12/2003 | . 05/15/2013 __|
369626-11B-6 GENERAL ELECTRIC CAPITAL CORP .| .| .. 7,437,836 | _105.2050 7,364,350 7,000,000 7,295,005 | | (48,901) 153,635 428,750 | . 12/04/2002 | 02/22/2011 _
369604-AY-9 GENERAL ELECTRIC COMPANY | | . 996,260 | . 99.9480 999,480 1,000,000 997,167 325 20,833 50,000 | _01/23/2003 | . 02/01/2013 __|
370425-RT-9 ______| GENERAL MOTORS ACCEPTANCE CORP 6,574,451 [ 99.9340 6,290,845 6,295,000 6,209,221 | | .. (104,592) 195,932 424,913 | __04/10/2008 | 01/15/2006 __
370425-SH-4 ______| GENERAL MOTORS ACCEPTANCE CORP 999,230 | 96.9570 969,570 1,000,000 999,855 259 20,750 45,000 | 06/26/2003 ___| . 07/15/2006 __|
459200-AW-1 1BM CORP __ o 993,990 | _100.0820 1,000,820 1,000,000 999,001 1,273 12,188 48,750 | _09/20/2001 | _10/01/2006 __|
459200-ES-9 1BM CORP __ 5,982,060 | _.98.7460 5,924,760 6,000,000 5,987,356 3,355 21,875 262,500 | __05/20/2004 | 06/01/2009 __
45138L-AJ-2 _ IDAHO POWER CORP 4,144,900 | 107.4250 4,297,000 4,000,000 4110210 || (18,707) 65,267 264,000 | __02/11/2004 | 03/02/2011 _
45138L-AH-6 _ IDAHO POWER CORP T NTS . 1,000,000 | _104.7130 1,047,130 1,000,000 1,000,000 18,450 73,800 | 11/28/2000 | . 12/01/2007 __|
456866-AM-4 INGERSOLL-RAND COMPANY BONDS __ 1 5,998,880 | 112.9920 6,779,520 6,000,000 5,999,012 20 49,39 386,580 | . 11/21/1997 | 11/15/2027 _
482439-AA-4 KCT INT TRAN CORP SER 1998 .|| . 829,333 | 104.2000 864,165 829,333 829,333 23,788 57,001 | 08/20/1998 | _08/01/2018 __|
494368-AX-1 ______| KIMBERLY-CLARK CORPORATION 4,494,285 | 101.3290 4,559,805 4,500,000 4,495,409 484 85,000 225,000 | ._07/31/2008 | 08/15/2013 _
538021-AM-8 ______|LITTON INDUSTRIES INC 5,548,970 | 110.0430 5,502, 150 5,000,000 5,804,771 || (69,364) 84,444 400,000 | _._07/31/2002 | 10/15/2009 __
539830-AE-9 LOCKHEED MARTIN CORPORATION DEBS .| .| .. 3,065,160 | _119.1320 3,722,875 3,125,000 3,079,473 2,738 39,844 239,063 | __07/19/2001 | 05/01/2016
539830-AF-6 LOCKHEED MARTIN CORPORATION DEBS .| .| .. 3,492,150 | 124.9420 3,748,260 3,000,000 3,461,082 | | (11,020) 38,750 232,500 | __03/18/2003 _ |  05/01/2026
577080-BB-2 ___.__[MATTEL INC MED TERM NTS . 1,554,195 | - 104.2580 1,563,870 1,500,000 1,525,449 (4,442) 12,938 101,250 | _.01/16/1998 | _10/07/2010 _|
577080-AX-5 ______|MATTEL INC MT NTS 3,000,000 |_110.0870 3,302,610 3,000,000 3,000,000 27,792 217,500 | ___07/08/1997 | 07/09/2012
581550-AA-1 ______| MCKESSON CORP 5,439,480 | 112.5640 5,628,200 5,000,000 5,310,298 _(40,622) 161,458 387,500 | __08/27/2002 | 02/01/2012 _
655844-AP-3 ______| NORFOLK SOUTHN CORP 2,988,270 | 107.8770 3,236,310 3,000,000 2,993,033 1,103 76,500 202,500 |_._02/02/2001 | 02/15/2011 _
655844-A0-1 ______| NORFOLK SOUTHN CORP 1,511,352 |_121.3010 1,898,361 1,565,000 1,514,069 670 42,864 113,463 | __05/21/2001 __| _ 02/15/2031 _|
655844-Al-8 NORFOLK SOUTHN CORP | | .. 1,435,000 | . 99.9040 1,433,622 1,435,000 1,435,000 9,804 40,108 | 05/17/2005 | __05/17/2025 __|
666807-AN-2 NORTHROP GRUMMAN CORP NTS ... .| [ . 2,047,180 | 100.3610 2,007,220 2,000,000 2,002,259 | | (12,939) 46,667 140,000 | 03/21/2002 | _03/01/2006 _ |
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Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Gross Amount
CUsIP For-| Bond Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate How Due and Received
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72925P-AB-1 PLUM CREEK TIMBERLANDS LP [ [ 1,994,620 [ 101.2980 2,025,960 2,000,000 1,994,671 51 15,340 . 11/08/2005 | __11/15/2015 __]
693476-AU-7 ______|PNC FUNDING CORP 5,997,180 | 98.5160 5,910,960 6,000,000 5,997,904 724 77,700 126,000 |_03/03/2005 __| _03/10/2008 __|
737415-AB-5 POST APARTMENT HOMES DEBS .1 [ 5,302,554 | 100.9060 5,322,792 5,275,000 5,277,938 (3,675) 98,906 395,625 | .. 12/15/1997 ___|..10/01/2006 ___.
74834L-AG-5 QUEST DIAGNOSTICS INC L 2,994,360 | 99.9710 2,999,130 3,000,000 2,994,400 40 26,052 _.10/25/2005 ___| _11/01/2010 ___|
755111-AF-8 ______| RAYTHEON COMPANY BONDS 5,240,900 | 118.1830 5,909, 150 5,000,000 5,214,358 (4,261) 136,000 360,000 |..04/13/1998 | . 08/15/2027 .
755111-AE-1 ______| RAYTHEON COMPANY NTS 580,473 | - 102.4470 598,290 584,000 582,928 604 14,892 39,420 |.._06/07/2001 ___ | . 08/15/2007 .
755111-AL-5 RAYTHEON COMPANY NTS L 2,017,245 | 105.3720 2,107,440 2,000,000 2,007,812 (1,585) 38,572 131,000 | 11/17/1998 | _03/15/2010 __|
814141-AC-1 SECURITY CAPITAL PACIFIC TRUST NTS L [ 1,968,000 | 106.6730 2,133,460 2,000,000 1,979,575 2,095 48,000 144,000 | _04/06/1999 | _03/01/2013 ___|
816851-AB-5 _____| SEMPRA ENERGY 7.95% NOTES 1,965, 160 | - 109.8470 2,196,940 2,000,000 1,981,716 3,529 53,000 159,000 |._05/22/2000 | _03/01/2010 ___|
85748F-AA-2 ______| STATE STREET INST TRUST SER A 1 2,314,196 | 106.1240 2,546,976 2,400,000 2,321,329 1,303 95,809 95,280 |..05/10/2000 .__ | . 12/30/2026 ___
883203-BG-5 ... [ TEXTRON INC : 6,476,492 | 103.8420 6,230,520 6,000,000 6,356,055 -.(99,558) 48,875 357,000 |...11/16/2005 ___| . 11/15/2008 __.
89233P-VH-6 ______| TOYOTA MTR CREDIT CORP MED TERM NT |1 5,000,000 | _99.3870 4,969,350 5,000,000 5,000,000 52,500 . 10/04/2005 ___| _10/08/2008 ___|
89233P-VR-4 ______| TOYOTA MTR CREDIT CORP MED TERM NT |1 4,997,500 | _99.4450 4,972,250 5,000,000 5,000,303 2,803 47,500 _.10/13/2005 ___| . 04/20/2009 ___|
905530-AR-2 UNION CAMP CORPORATION L [ 1,101,200 | 102.1500 1,021,500 1,000,000 1,043,664 || (22,000) 8,306 65,000 |..04/17/2008 ___| . 11/15/2007 |
907818-BA-5 UNION PAC CORP NTS 3,229,710 | 105.6610 3,169,830 3,000,000 3,206,788 | ..o b (22,972) 36,250 108,750 |._.08/29/2005 | __11/01/2008 ___|
907834-AF-2 ______ | UNION PACIFIC RESOURCES DEBS . 6,007,960 | 112.9920 6,779,520 6,000,000 6,006,103 (305) 54,050 423,000 | .._06/03/1998 | . 05/15/2018 ____
910197-AD-4 ______|UNITED DOMINION RLTY TR INC DEBS 2,987,280 | 1015570 3,046,710 3,000,000 2,998,212 1,509 100,292 217,500 | ...01/22/1997 ___|..01/15/2007 |
91019P-AA-0 UNITED DOMINION RLTY TRMTNTS L [ 3,161,850 | 1015730 3,047,190 3,000,000 3,012,639 |l (22,463) 19,875 238,500 | .._06/24/1997 ___|..07/12/2006 ___.
913017-BH-1 UNITED TECHNOLOGIES CORP L [ 994,370 | .. 99.0220 990,220 1,000,000 994,668 298 8,125 24,646 |.__04/26/2005 | __05/01/2015 __|
92344G-AL-0 ______| VERIZON GLOBAL FDG CORP ___ 998,080 | 108.5130 1,085, 130 1,000,000 998,883 183 6,042 72,500 |...12/07/2000 ___ | . 12/01/2010 |
92344G-AR-7 ______| VERIZON GLOBAL FDG CORP __ 4,019,880 | 101.6990 4,067,960 4,000,000 4,006,427 (4,103) 10,889 245,000 | .._06/20/2002 ___|.._06/15/2007 ___
962166-AK-0 WEYERHAEUSER €O Lo 2,339,771 | 103.8130 2,337,869 2,252,000 2,278,048 | ..l (19,828) 71,251 178,053 | _08/15/2005 | __02/15/2007 ___|
962166-BA-1 WEYERHAEUSER €O Lo 1,974,810 | -102.0200 2,040,400 2,000,000 1,988,442 3,619 19,833 119,000 | 11/15/2001 | _11/01/2008 ___|
962166-AS-3 ______ | IEYERHAEUSER COMPANY DEBS 1,526,850 | - 105.7240 1,585,860 1,500,000 1,524,679 (703) 49,281 106,875 | _08/30/2002 | __07/15/2023 ___|
962166-AV-6 ______| IIEYERHAEUSER COMPANY DEBS 2,757,422 | 106.7190 3,094,851 2,900,000 2,784,842 5,885 83,979 201,550 |.._08/18/2000 ___| .. 08/01/2017 ___|
983024-AA-8 WYETH 2,983,800 | _101.3770 3,041,310 3,000,000 2,987,548 1,370 48,583 165,000 | _02/11/2003 | __03/15/2013 __|
98388M-AA-5 XCEL ENERGY INC ..o b 2,994,910 | 107.6230 3,228,690 3,000,000 2,997,048 487 17,500 210,000 | . 01/12/2001 .| . 12/01/2010 ...
3999999. Industrial and Miscellaneous - Issuer Obligations 252,531,604 [ XXX 260,425,129 246,070,333 250,292,376 (834,877) 4,377,613 14,074,959 XXX XXX
36157N-B0-6 ]G E CAPITAL NTG SERV SER 1997-HE 3 [ [ 261,957 | 99.7020 260,932 261,711 260,661 (137) 1,466 17,876 | 12/03/1997 _ |  10/25/2027
4199999. Industrial and Miscellaneous - Defined Multi-Class Residential Mortgage-

Backed Securities 261,957 | XXX 260,932 261,711 260,661 (137) XXX XXX | XXX 1,466 17,876 XXX XXX
750754-AB-9 [RAILCAR LEASING CL A-2 SER SEC NTS [ [ I [.__1FE 5,987,686 | 106.0740 6,364,440 6,000,000 5,995, 366 (A I e 7425 7.344 [JAJO 90,250 427,500 | _03/04/1997 _ | 01/15/2013
4399999. Industrial and Miscellaneous - Defined Multi-Class Commercial

Mortgage-Backed Securities 5,987,686 | XXX 6,364,440 6,000,000 5,995,366 1,114 XXX XXX | XXX 90,250 427,500 XXX XXX
4599999. Total - Industrial and Miscellaneous Bonds 258,781,247 | XXX 267,050,501 252,332,044 256,548,403 (833,900) XXX XXX | XXX 4,469,329 14,520,335 XXX XXX
5399999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
5499999. Total - Issuer Obligations 448,553,582 | XXX 459,043,887 440,858,241 446,255,254 (967,857) XXX XXX | XXX 6,832,856 22,457,343 XXX XXX
5599999. Total - Single Class Mortgage-Backed/Asset-Backed Securities 143,491,139 | XXX 142,897,047 141,926,919 143,508,999 4,958 XXX XXX XXX 711,660 6,970,438 XXX XXX
5699999. Total - Defined Multi-Class Residential Mortgage-Backed Securities 158,373,551 [ XXX 154,904,278 155,905, 206 157,349, 159 (496,376) XXX XXX | XXX 659,940 7,495,085 XXX XXX
5799999. Total - Other Multi-Class Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
5899999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities 5,087,686 | XXX 6,364,440 6,000,000 5,995,366 1,114 XXX XXX XXX 90,250 427,500 XXX XXX
5999999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed

Securities XXX XXX XXX | XXX XXX XXX
6099999 - Totals 756,405,958 | XXX 763,209,652 744,690,366 753,108,773 (1,458, 161) XXX XXX | XXX 8,294,706 37,350,366 XXX XXX
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00206R-10-2 ____{ AT&T INC 8,213.000 201,136 |_____24.490 201,136 199,667 9,978 (7,168)| (7,168) L __11/21/2005 ___.
079860-10-2 ____| BELLSOUTH CORPORATION 4,429.000 120,026 | - 120,026 114,268 4,960 5,612 8,668 (3,086) L . 11/19/2004 .
092113-10-9 ____|BLACK HILLS CORP 978.000 33,849 33,849 30,196 1,117 3,852 3,652 L _.02/24/2005 ___.
209115-10-4 ____| CONSOLIDATED EDISON INC 1,734.000 80,336 | 80,336 71,822 3,954 4,474 4,474 L __01/14/2004
451107-10-6 ____| IDACORP INC 1,632.000 47,818 | 47,818 42,214 1,958 (2,073) (2,073) L _._07/07/2003 ___.
549463107 ____| LUCENT TECHNOLOGIES INC 13, 199.000 35,109 [ 35,109 19,403 (14,519) (14,519) L _.05/28/2002 ___.
713291-10-2 ____| PEPCO HOLDINGS INC 594.000 13,288 13,288 13,223 47 65 65 L _.-03/22/2005
852061-10-0 ____| SPRINT NEXTEL CORP SER 1 7,285.000 170,178 170,178 163,502 1,485 (15, 465)) (15,465) L _._08/15/2005
872375-10-0 ____| TECO ENERGY INC 2,391.000 41,077 | 41,077 39,637 950 354 354 L _._08/15/2005
92343V-10-4 ____| VERIZON COMMUNICATONS 6,717.000 202,316 |- 202,316 241,610 10,747 (52,272) 17,518 (69,790) L ___11/04/2004
92857)1-10-0 ___ | VODAFONE GROUP P.L.C. ADR 1,021.000 21,921 [ 21,921 22,186 390 750 (6,034) (6,034) L _..03/09/2004 _._.
6699999. Total - Common Stock - Public Utilities 967,054 967,054 957,728 390 36,370 (83,374) 26,186 (109,560) XXX XXX
026874-10-7 ____| AVERICAN INTERNATIONAL GROUP NY NY 6,075.000 414,497 414,497 308,914 3,341 89,954 74,402 15,552 L . 12/14/2004 .
060505-10-4 ____|BANK OF AMERICA CORP 10,076.000 465,007 465,007 98,49 19, 144 (8,464) (8,464) L _._04/01/2004 ____
064057-10-2 ____| BANK OF NEW YORK CO INC NEW YORK N 1,220.000 38,857 | 38,857 38,430 1,061 (1,915) (1,915) L _..12/01/1999
054937-10-7 ____|BB&T CORPORATION 1,210.000 50,711 | 50,711 42,886 1,767 (169) (169) L _..07/31/2003
172967-10-1 ____| CITIGROUP INC NEW YORK NY 11,655.000 565,617 | 565,617 486,869 20,513 4,079 4,079 L _..09/19/2002
200340-10-7 ____| COMERICA INC 810.000 45,976 45,976 38,671 446 1,758 (3,451) (3,451) L _..07/10/2003 ___.
313400-30-1 ____| FREDDIE MAC 1,593.000 104,103 104,103 92,367 2,421 (13,302) (13,302) L _..10/22/2003 ___.
493267-10-8 ____| KEYCORP 1,460.000 48,078 | 48,078 39,961 1,898 (1,416) (1,416) L _._04/30/2002
58551A-10-8 ____| MELLON FINANCIAL CORPORATION 8,010.000 274,343 274,343 61,527 6,248 25,151 25,151 L _.12/30/1994 .
665859-10-4 ____| NORTHERN TRUST CORP 590.000 30,574 30,574 24,662 136 496 1,912 1,912 L _..06/17/2004 ____
693475-10-5 ____|PNC FINANCIAL SERVICES GROUP 1,175.000 72,650 | 72,650 65,119 2,350 5,158 5,158 L _..01/29/2001
744320-10-2 ____| PRUDENTIAL FINANCIAL INC 4,000.000 292,760 292,760 121,515 3,120 72,920 72,920 L . 11/20/2002 ..
7591EP-10-0 ____| REGIONS FINANCIAL CORP 1,030.000 35,185 35,185 34,495 1,401 617 2,090 (1,473) L 1171972004 .
857477-10-3 ____| STATE STREET CORPORATION BOSTON MA 4,315.000 239,224 | 239,224 33,819 820 3,021 27,271 27,21 L _..03/28/1995
867914-10-3 ____| SUNTRUST BANKS INC 1,000.000 72,760 72,760 60,165 2,200 (1,120) (1,120) L _..02/04/2002 ___.
91529Y-10-6 ____ | UNUMPROVIDENT CORP PORTLAND ME 16,980.000 386,295 386,295 239,418 5,004 81,674 81,674 L _..08/09/2002 ___.
902973-30-4 ____| US BANCORP 5,380.000 160,808 | 160,808 131,009 1,775 6,456 (7,693) (7,693) L _..07/28/2003
06738E-20-4 ____| BARCLAYS PLC ADRS F 746.000 31,392 31,392 31,744 (352) (352) L _12/27/2005 .
539439-10-9 ____|LLOYDS TSB GROUP PLC ADR F 992.000 33,530 33,530 32,678 852 852 L ... 11/29/2005 .
6799999. Total - Common Stock - Banks, Trust and Insurance Companies 3,362,367 3,362,367 1,982,745 3,177 82,289 271,706 76,492 195,214 XXX XXX
88579Y-10-1 ____{ 3M COMPANY 2,305.000 178,638 178,638 142,608 3,211 (5,996 (5,996) L _.-09/30/2005 ____
002824-10-0 ____| ABBOTT LABORATORIES 3,660.000 144,314 | 144,314 134,086 3,071 (26,425)) (26,425) L _.-09/29/2003
000886-30-9 ____| ADC TELECOMMUNICATIONS INC 128.000 2,857 | 2,857 1,873 456 456 U _.-02/03/2000 ___.
00846U-10-1 ____| AGILENT TECHNOLOGIES INC 1,793.000 59,689 [ 59,689 36,757 16,478 16,478 L _..05/21/2003 ___.
009158-10-6 ____| AIR PRODUCTS & CHEMICALS INC 465.000 27,523 27,523 19,985 149 581 567 567 L _._04/30/2001
013104-10-4 ____| ALBERTSONS INC 680.000 14,518 | 14,518 14,470 517 (1,720) (1,720) L _..11/30/2000 ___.
013904-30-5 ____| ALCATEL USA INC ADS 1,070.000 13,268 |- 13,268 4,751 (3,456) (3,456) L _.09/08/1998 ____
013817-10-1 ____| ALCOA INC 2,975.000 87,971 [ 87,971 68,716 1,639 (3,587) (3,587) L _.-02/09/2005 _
018490-10-2 ____| ALLERGAN INC 645.000 69,634 | 69,634 8,239 258 17,344 17,344 L 1073171994 .
018522-30-0 ____| ALLETE INC 1,021.000 44,924 44,924 50,066 643 (5,142) (5,142) L _.06/27/2005 ____
018804-10-4 ____| ALLIANT TECHSYSTENS INC 367.000 27,954 | 27,954 27,411 543 543 L _.-09/26/2005 _
021441-10-0 ____| ALTERA CORP 1,006.000 18,641 18,641 20,603 (2,183)| (2,183) L _.-06/19/2003 ____
025816-10-9 ____| AMERICAN EXPRESS CO 2,470.000 127,106 | 127,106 87,956 1,186 403 403 L _..03/28/2002 ___.
03073E-10-5 ____| AVERISOURCEBERGEN CORPORATION 516.000 21,362 | . 21,362 16,898 19 4,464 4,464 L _._05/26/2005 _
031162-10-0 ____| AMGEN INC 3,260.000 257,084 78.860 257,084 187,041 47,955 47,955 L _..03/15/2004 ____
032511-10-7 ____| ANADARKO PETROLEUM CORP 2,495.000 236,401 | 236,401 48,444 1,79 74,700 74,700 L __07/17/2000 ___.
037411-10-5 ____| APACHE CORPORATON 782.000 53,583 | 53,583 26,412 266 14,037 14,037 L _.-09/22/2003
038020-10-3 ____| APPLERA CORP-APPLIED BIOSYSTENS GR 515.000 13,678 13,678 10,914 2 88 2,910 2,910 L _._08/22/2003
038222-10-5 ____| APPLIED MATERIALS INC 4,386.000 78,685 | 78,685 65,220 395 13,151 9,467 3,684 L _.-10/17/2000
039483-10-2 ____ | ARCHER-DANIELS-MIDLAND CO 5,248.000 129,416 | 129,416 99,583 1,536 11,342 11,342 L _.-10/20/2005 ___.
039583-10-9 ____| ARCHSTONE-SHITH TRUST 1,575.000 85,977 65,977 30,232 2,725 5,654 5,654 L _.-03/09/2000 ____
052769-10-6 ____| AUTODESK INC 276.000 11,849 | 11,849 3,068 8 1,374 1,374 L __04/30/1998
053484-10-1 ____| AVALONBAY COMMUNITIES INC 280.000 24,990 [ 24,990 10,544 199 792 3,906 3,906 L __01/17/2003
053499-10-9 ____| AVAYA INC 553.997 5,911 5,911 3,804 (3,618) (3,618) L _..10/04/2000 ..
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067383-10-9 __[BARD C R INC 1,194.000 78,708 78,708 28,698 597 2,316 2,316 L __05/30/2000 ____
071813-10-9 ___[BAXTER INTERNATIONAL INC 2,470.000 92,99 92,99 71,541 1,438 1,438 7,682 7,682 L __03/07/2000 ___
086516-10-1 ___[BEST BUY CO INC 1,035.000 45,002 45,002 16,497 83 311 4,002 4,002 L __09/27/2002
09062X-10-3 ___BIOGEN IDEC INC 415.000 18,791 | 18,791 14,999 (8,852) (8,852) L _11/13/2003
097023-10-5 ___BOEING CO 3,470.000 243,733 243,733 139,777 3,470 64,001 64,091 L __01/23/2004 ____
099724-10-6 ___ [ BORGIARNER INC 6,000.000 363,780 | 363,780 89,550 3,360 38,760 38,760 L __08/30/1995 ____
101137-10-7 ____|BOSTON SCIENTIFIC CORP 1,925.000 47,143 | 47,143 52,148 (5,005) 6,261 (11,266) L __05/20/2005
102183-10-0 ____| BOWATER INC 1,033.000 31,734 | 31,734 33,693 207 446 (1,960) 4,794 (6,754) L __06/27/2005
110122-10-8 ____|BRISTOL-MYERS SQUIBB CONPANY 3,730.000 85,715 85,715 85,417 4,178 (9,847) (9,847) L __04/05/2002
616962-10-5 __[BUNGE LIMITED 675.000 38,212 | 38,212 25,823 378 (270) (270) u __06/28/2004 ____
12189T-10-4 | BURLINGTON NORTHERN SANTA FE CORP 6,000.000 424,920 | 424,920 111,700 1,200 4,260 141,060 141,060 L _10/04/1995
122014-10-3 ____|BURLINGTON RESOURCES INC 3,331.000 287,132 287,132 56,747 400 1,183 142,234 142,234 L _12/10/2001
134429-10-9 | CAVPBELL SOUP CO 860.000 25,602 |- 25,602 25,843 593 (103) (103) L __12/21/2004
14149Y-10-8 ____| CARDINAL HEALTH INC 1,000.000 68,750 | 68,750 44,500 60 180 10,600 10,600 L _10/31/2002
141705-10-3 ____| CAREMARK RX  INC 1,220.000 63,184 63,184 20,032 15,079 15,079 L _12/06/2002
149123-10-1 ___| CATERPILLAR INC 2,400.000 138,648 | - 138,648 51,660 2,184 21,636 21,636 L __01/30/2001 ____
151313-10-3 ____| CENDANT CORPORATION 2,605.000 44,936 | 44,936 53,488 1,042 (13,454) (13,454) L __08/30/2004 ____
156782-10-4 ____| CERNER CORPORATION 2,459.000 223,548 | 9090 223,548 46,126 92,803 92,803 L __04/30/2003
16133R-10-6 ____| CHARTERED SEMICONDUCTOR NFG 3,197.000 24,361 24,361 20,208 5,051 5,051 L __04/16/2004 ___
166764-10-0 ____| CHEVRON CORPORATION 4,450.000 252,627 | 252,627 190,683 7,788 18,957 18,957 L __04/24/2002
170040-10-9 | CHIRON CORP 380.000 16,887 | 16,887 12,377 4,222 4,222 L _12/18/2002
171798-10-1 ____| CIMAREX ENERGY COMPANY 700.000 30,107 30,107 28,829 1,278 1,278 L __12/27/2005
172474-10-8 ____| CINERGY CORP 2,169.000 92,096 92,096 79,774 3,890 1,000 1,000 L __06/27/2005 ____
17275R-10-2 | CISCO SYSTENS INC 16,324.000 279,467 | 279,467 213,844 (35,913) (35,913) L _12/19/2002
125581-10-8 ____|CIT GROUP INC 2,975.000 154,046 | 154,046 60,199 1,815 17,731 17,731 L _10/28/2002 ___
191216-10-0 ____| COCA-COLA CO 5,030.000 202,759 |- 202,759 197,729 5,634 (6,690) (6,690) L __09/30/2003 ____
194162-10-3 ____| COLGATE-PALMOLIVE CO 3,290.000 180,457 180,457 50,358 3,652 12,140 12,140 L _10/31/1994
20030N-10-1 ___ [ CONCAST CORPORATION CL A 4,986.000 129,237 | 129,237 120,070 (36,697) (36,697) L __04/29/2003 ____
205363-10-4 [ COMPUTER SCIENCES CORPORATION 2,000.000 101,280 101,280 72,088 (11,460) (11,460) L __02/25/1997 ___
205638-10-9 ___ [ COMPUNARE CORP 1,325.000 11,885 11,885 7,447 3,392 3,302 L __05/08/2000
20825C-10-4 ____ CONOCOPHILLIPS 8,042.000 467,884 467,884 48,771 9,490 118,740 118,740 L _09/02/2002
N22717-10-7 ___[CORE LABORATORIES NV 4,925.000 183,998 | - 183,998 73,383 68,999 68,999 L __07/19/2001
219350-10-5 [ CORNING INCORPORATED 1,500.000 29,490 29,490 17,655 11,835 11,835 L __05/22/1998
22160K-10-5 [ COSTCO WHOLESALE CORP 1,060.000 52,438 52,438 32,886 472 1,124 1,124 L __09/29/2003 ____
229669-10-6 [ CUBIC CORPORATION 1,120.000 22,355 | 22,355 20,989 202 1,366 5,418 (4,052) L __01/25/2005
126650-10-0 ____| CVS CORPORAT 0N 11,410.000 301,452 | 301,452 157,260 1,654 44,328 44,328 L __11/29/2001
237194-10-5 __ DARDEN RESTAURANTS INC 1,777.000 69,090 69,090 29,203 426 19,796 19,796 L __09/27/2001 ____
244199-10-5 [ DEERE & CO 1,034.000 70,426 | 70,426 65,958 403 825 (1,711) (1,711 L _08/31/2005
24522P-10-3 ____[DEL MONTE FOODS COMPANY 1,781.000 18,576 18,576 16,472 (1,051) (1,051) L __12/20/2002 ___
24702R-10-1 ___[DELL INC 6,152.000 184,252 | 184,252 165,002 (74,993) (74,993) L __12/04/2003
254687-10-6 [ DISNEY WALT CO 6,220.000 149,003 149,003 133,782 1,679 1,493 (23,823) (23,823) L __05/30/2003
260543-10-3 ___[DON CHEMICAL €O 2,450.000 107,359 | - 107,359 85,411 821 3,283 (13,941) (13,941) L __12/15/2004
263534-10-9 ___[DUPONT E | DE NEMOURS & CO 4,085.000 173,613 173,613 68,361 5,964 (26,757) (26,757) L _10/16/1990 ____
268648-10-2 __[E M C CORP MASS 4,928.000 67,119 | 67,119 34,462 (6,160) (6,160) L ___04/11/2003
277461-10-9 [ EASTHAN KODAK CO 920.000 21,528 | 21,528 23,616 460 (8,142) (8,142) L __05/01/1998 ____
278058-10-2 [ EATON CORPORATON 405.000 27,1471 27,1471 26,330 377 842 842 L __04/01/2005 ____
278856-10-9 ___[ECLIPSYS CORP 2,760.000 52,247 | 52,247 27,782 (4,140) (4,140) L __02/28/2003
285512-10-9 __[ELECTRONIC ARTS INC 760.000 39,756 | 39,756 20,084 (7,121) (7,121) L __02/28/2003 ____
285661-10-4 __ELECTRONIC DATA SYSTENS CORP 1,105.000 26,564 | 26,564 18,067 221 1,039 1,039 L __10/17/2000 ___
291011-10-4 ___[EMERSON ELECTRIC CO 1,015.000 75,821 | 75,821 60,819 1,715 4,669 4,669 L __03/16/2001
292845-10-4 [ ENGELHARD CORP 725.000 21,859 21,859 14,912 348 (377) (317) L __03/06/2003 ____
294429-10-5 __EQUIFAX INC 705.000 26,804 26,804 10,064 106 6,994 6,994 L __07/26/2000 ___
29472R-10-8 ___[EQUITY LIFESTYLE PROPERTIES INC 1,525.000 67,863 | 67,863 53,173 38 123 14,340 14,340 L __02/11/2005
29476L-10-7 ____[EQUITY RESIDENTIAL 850.000 33,252 | 33,252 24,678 376 1,471 2,525 2,525 L ___06/14/2004
302316-10-2 [ EXXON MOBIL CORPORATION 15,712.000 882,543 | 882,543 328,302 17,912 77,146 77,146 L _12/05/2003
313586-10-9 __[FANNIE WAE 2,206.000 107,675 | 107,675 98,873 2,204 (8,427) 40,987 (49,414) L _10/22/2003 ____
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31428X-10-6 [ FEDEX CORPORATION 1,490.000 154,051 1 103.390 154,051 124,904 119 175 29,147 8,609 20,538 L __07/12/2005 ____
319963-10-4 ___[FIRST DATA CORP 1,678.000 72,171 72,171 68,842 101 336 789 789 L __02/26/2004 ____
35687M1-20-6 [ FREESCALE SEMICONDUCTOR INC CL B 659.000 16,587 | 16,587 4,957 4,488 4,488 L __12/03/2004 ____
369550-10-8 [ GENERAL DYNAMICS CORP 460.000 52,463 | 52,463 42,153 718 4,347 4,347 L __05/11/2004
369604-10-3 [ GENERAL ELECTRIC CO 28,346.000 993,527 993,527 592,958 6,838 22,431 (36,377) (36,377) L __12/20/2005 ____
370334-10-4 [ GENERAL MILLS INC 1,905.000 93,955 93,955 72,079 2,438 (743) (743) L __01/28/2004 ____
372917-10-4 ___[GENZYME CORP GENERAL DIVISION 414.000 29,303 | 29,303 10,229 5,262 5,262 L __07/01/2003
401698-10-5 [ GUIDANT CORP 1,158.000 74,981 | 74,981 38,057 463 (8,511) (8,511) L _10/31/2002
405217-10-0 ___[HAIN CELESTIAL GROUP INC 3,055.000 64,644 | 64,644 54,964 4,082 4,082 L _09/09/2005
406216-10-1 ___ [ HALLIBURTON CO 3,070.000 190,217 | - 190,217 101,184 1,53 67,716 67,716 L __02/09/2005 ____
423074-10-3 ___[HEINZ H J COMPANY 720.000 24,278 24,278 27,239 216 1,010 (3,794) (3,794) L _11/30/1999
427056-10-6 | HERCULES INC 525.000 5,933 | 5,933 7,613 (1,864) (1,864) L _12/09/2004
428236-10-3 __ [ HEWLETT-PACKARD CO 8,795.000 251,801 | 251,801 136,762 704 2,814 67,370 67,370 L __05/06/2002 ____
433578-50-7 ___[HITACHI LTD 786.000 52,976 52,976 50,647 705 (1,074) (1,074) L __01/20/2005 ____
437076-10-2 [ HOME DEPOT INC 5,720.000 231,546 | 231,546 170,157 2,288 (12,927) (12,927) L __08/30/2002
438128-30-8 [ HONDA MOTOR CO LTD 555.000 16,078 | 16,078 9,985 173 1,615 1,615 L __01/21/2003 ____
438516-10-6 [ HONEYWELL INTERNATIONAL INC 2,080.000 77,480 77,480 60,820 1,716 3,827 3,827 L __11/18/2003 ____
441060-10-0 ___HOSPIRA INC 366.000 15,657 | 15,657 8,895 3,396 3,396 L __04/22/2004
44107P-10-4 ___[HOST MARRIOTT CORPORATION 3,360.000 63,672 63,672 28,210 403 974 5,544 5,544 L __05/29/2003 ____
449491-10-9 [ IDX SYSTENS CORP 1,985.000 87,201 | 87,201 40,878 18,798 18,798 L __11/20/2003 ____
452308-10-9 [ ILLINOIS TOOL WORKS INC 736.000 64,761 64,761 65,730 243 449 (970) (970) L __04/12/2005
458140-10-0 [ INTEL CORP 16,388.000 409,044 | 409,044 348,901 5,244 25,729 25,729 L __12/04/2003
459200-10-1 __[ INTERNATIONAL BUSINESS MACH CORP 4,452,000 365,954 | 365,954 385,801 3,473 (72,924) (72,924) L __08/13/2004 ___
460146-10-3 [ INTERNATIONAL PAPER COMPANY 1,125.000 37,811 | 37,811 38,576 1,125 (3,118) 6,321 (9,439) L _10/12/2004
460690-10-0 [ INTERPUBLIC GROUP OF COS INC 1,170.000 11,291 11,291 10,904 (172) 3,615 (4,387) L __09/27/2002
466313-10-3 ___[JABIL CIRCUIT INC 824.000 30,562 | 30,562 18,211 9,484 9,484 L __03/19/2002 ___
46612J-10-1 ___[JDS UNIPHASE CORP 1,723.000 4,086 | 4,066 2,636 1,430 2,826 (1,396) L 1172172001
47758P-30-7 ___[JO ANN STORES INC 2,382.000 28,108 | 28,108 29,915 (37,493) (37,493) L __11/05/2003 ____
478160-10-4 [ JOHNSON & JOHNSON 8,570.000 515,057 515,057 455,074 8,562 (25,297) (25,297) L _11/22/2005
46625H-10-0 [ JP MORGAN CHASE & €O 8,047.000 319,385 | 319,385 301,250 10,944 5,472 5,472 L __07/01/2004
487836-10-8 __[KELLOGG CO 550.000 23,771 | 23,771 19,869 583 (792) (792) L __05/28/2002
492386-10-7 __KERR-NCGEE CORPORATION 315.000 28,621 28,621 28,798 (177) (177) L __12/27/2005
494368-10-3 [ KINBERLY-CLARK CORPORATION 1,900.000 113,335 | 113,335 97,755 855 3,325 (11,704) (11,704) L __01/30/1998 ____
482480-10-0 ___[KLA-TENCOR CORP 684.000 33,742 | 33,742 30,190 246 1,881 1,881 L __01/13/2000 ___
50075N-10-4 ___[KRAFT FOODS INC 895.000 25,212 | 25,212 25,983 206 756 (6,659) (6,659) L __04/25/2003
501044-10-1 ___[KROGER COMPANY 4,510.000 85,149 | 85,149 67,113 6,043 6,043 L __08/28/2003 ____
502424-10-4 ___[L 3 COMMUNICATIONS HOLDINGS 395.000 29,368 | 29,368 25,076 198 438 438 L __05/28/2004 ____
50540R-40-9 __LABORATORY CORP OF AVERICA HDGS 350.000 18,848 18,848 17,108 1,740 1,740 L __04/28/2005
51828C-10-6 ___[LATIN AVERICAN DISCOVERY FUND INC 2,957.000 67,153 | 67,153 29,748 1,284 822 13,129 13,129 L __06/28/2001 ____
52186N-10-6 __LEAPFROG ENTERPRISES INC 2,295.000 26,737 | 26,737 24,098 3,557 8,033 (4,476) L __04/30/2004 ____
530555-10-1 __[LIBERTY GLOBAL INC SER A 1,083.000 24,368 24,368 21,061 (6,389) (6,389) u __08/31/2004
530555-30-9 __[LIBERTY GLOBAL INC SER C 1,083.000 22,960 | 22,960 19,311 3,649 3,649 u __09/06/2005 ____
530718-10-5 __[LIBERTY MEDIA CORP-A 3,573.000 28,120 28,120 25,866 (6,679) (6,679) L _12/12/2002
532457-10-8 __[LILLY ELI & CO 2,570.000 145,436 | 145,436 137,058 3,906 (411) (411) L _10/29/2002
539830-10-9 ___[LOCKHEED MARTIN CORPORATION 1,250.000 79,537 | 79,537 41,758 1,313 10,100 10,100 L _10/15/1999
543213-10-2 ___[LONGVIEW FIBRE CO 3,430.000 71,378 | 71,378 61,420 9,958 9,958 L __10/27/2005 ____
548661-10-7 __[LOWES COMPANIES INC 1,795.000 119,655 | - 119,655 96,686 359 16,281 16,281 L _09/30/2004
565849-10-6 [ MARATHON OIL CORPORATION 735.000 44,813 44,813 21,872 897 17,170 17,170 L _10/22/2003 ____
57772k-10-1 ____[MAXIM INTEGRATED PRODS INC 280.000 10,147 10,147 10,447 119 (300) 1,422 (1,722) L __04/26/2001 ____
577729-20-5 ___MAXTOR CORP 5,800.000 40,252 40,252 22,156 9,512 9,512 L _11/08/2002
580135-10-1 [ NCDONALDS CORPORAT 0N 6,915.000 233,174 233,174 143,445 4,633 11,479 11,479 L __04/30/2003 ____
581550-10-3 [ MCKESSON CORPORATION 4,825.000 248,922 | 248,922 142,202 290 1,158 97,127 97,127 L __08/29/2000 ___
583334-10-7 __ | NEADESTVACO CORP 1,195.000 33,496 33,496 32,957 1,099 (7,003) (7,003) L __08/06/2004
58405U-10-2 ___MEDCO HEALTH SOLUTIONS INC 946.000 52,787 52,787 24,879 13,433 13,433 L __08/20/2003
584699-10-2 [ NEDINMUNE INC 525.000 18,386 | 18,386 12,490 4,153 4,153 L _12/18/2002
585055-10-6 ____[MEDTRONIC INC 2,820.000 162,347 | 162,347 139,295 o5 oo L 22,278 22,278 L _12/22/2003




€013

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16
Rate
Per Total Foreign
Share Current Year's Exchange
Book/ Used to Unrealized Other Than | Total Change in| Change in NAIC

cusip Number Adjusted Obtain Amount Nonadmitted Valuation Temporary | Book/Adjusted |Book/Adjusted | Market

Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Indicator Date

fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13-14) Value (a) Acquired
589331-10-7 ___[NERCK & CO INC 7,850.000 249,708 249,708 213,599 11,932 42,861 45,452 (2,591) L __01/24/2002
590188-10-8 ___[MERRILL LYNCH & CO INC 2,975.000 201,497 201,497 152,647 2,261 23,681 23,681 L __11/28/2001 __
595137-10-0 [ MICROSEMI CORP 1,502.000 41,545 | 41,545 5,247 15,471 15,471 L __01/07/2003 ____
594918-10-4 [ MICROSOFT CORP 23,987.000 627,260 627,260 579,766 7,676 33,342 47,015 (13,673) L __03/05/2004
601073-10-9 ___[MILLIPORE CORPORATION 165.000 10,897 |- 10,897 6,624 2,678 2,678 L _10/20/2003 ____
608554-10-1 [ MOLEX INCORPORATED 454.000 1,781 | 11,781 11,536 2 74 245 2,084 (1,839) L __11/20/2003 ____
611661-10-1 [ MONSANTO COMPANY 700.000 54,271 | 54,271 40,775 13,496 13,496 L _10/07/2005
617446-44-8 [ MORGAN STANLEY 3,235.000 183,554 183,554 162,432 3,494 3,047 3,947 L __05/28/2004
61744U-10-6 [ MORGAN STANLEY ASIA-PACIFIC FUND 21,439.000 332,948 | 332,948 172,636 3,874 2,088 58,314 58,314 L __12/12/2001
617446-10-7 ___MORGAN STANLEY EM FUND INC 27,685.000 606,855 | 606,855 199,072 10,130 1,880 120,430 120,430 L __12/13/2001
620076-10-9 [ MOTOROLA INC 5,970.000 134,862 | 134,862 42,264 239 955 32,178 32,178 L __01/14/1994
637640-10-3 ____[NATIONAL SEMICONDUCTOR CORP 3,260.000 84,695 84,695 50,400 98 261 26,178 26,178 L _10/13/2000
62886E-10-8 __[NCR CORPORATION 624.000 21,179 | 21,179 6,281 (421) (421) L __01/08/1997 ____
640079-10-9 __NEENAH PAPER INC 57.000 1,596 | 1,596 1,576 2 (262) (262) L __12/01/2004
65248E-10-4 __NEWS CORPORATION CL A 9,895.000 153,867 | 153,867 142,602 486 11,265 14,023 (2,758) L _11/29/2005
656568-10-2 [ NORTEL NETWORKS CORPORATION 11,662.000 35,686 35,686 34,981 (4,319) (4,319) L __10/27/2005 ____
666807-10-2 ____ NORTHROP GRUMMAN CORP 6,186.006 371,841 | 371,841 99,647 6,248 35,570 35,570 L __12/07/2001 ___
67000X-10-6 ___[NOVELIS INC 114.000 2,381 2,381 2,252 35 129 129 u __01/18/2005
670008-10-1 ___[NOVELLUS SYSTENS INC 761.000 18,355 | 18,355 17,830 525 3,304 (2,869) L __10/17/2000 ___
67019E-10-7 ___|NSTAR 3,000.000 86,100 | 86,100 71,238 3,480 4,680 4,680 L __01/14/2004
670346-10-5 __[NUCOR CORP 1,920.000 128,102 | - 128,102 39,909 1,248 2,554 27,610 27,610 L _11/08/2002
674599-10-5 [ OCCIDENTAL PETROLEUM CORP 879.000 70,215 70,215 30,79 316 1,059 18,916 18,916 L __09/16/2003 ____
681919-10-6 [ OMNICOM GROUP 340.000 28,944 | 28,944 20,131 85 306 275 275 L __09/27/2002
68389X-10-5 [ ORACLE CORPORATION 9,410.000 114,896 | 114,896 50,494 (14,209) (14,209) L __04/21/1999
701094-10-4 ___[PARKER HANNIFIN CORPATION 305.000 20,118 20,118 18,426 201 1,692 1,692 L __04/06/2005 ____
704549-10-4 ___PEABODY ENERGY CORP 4,890.000 403,034 | 403,034 66,199 1,663 205,209 205,209 L __04/12/2002
711030-10-6 ___PEOPLES ENERGY CORPORATION 1,271.000 44,574 | 44,574 51,624 693 1,385 (7,050) (7,050) L __05/23/2005
713448-10-8 ___[PEPSICO INC 5,750.000 339,710 | 339,710 107,530 1,495 5,635 39,560 39,560 L __01/14/1994
717081-10-3 __[PFIZER INC 21,380.000 498,562 | 498,582 453,256 16,249 45,32 121,652 (76,326) L __12/13/2004
717265-10-2 __PHELPS DODGE CORP 500.000 71,935 | 71,935 15,825 315 | ool 22,475 22,475 L _11/28/2001
724479-10-0 ___[PITNEY BOWES INC 550.000 23,237 | 23,237 12,123 682 (2,217) (2,217) L _03/09/1994
729251-10-8 __[PLUM CREEK TIMBER CO INC 4,975.000 179,349 | 179,349 146,317 5,681 (8,520) (8,520) L __07/28/2005
737464-10-7 ___POST PROPERTIES INC 1,500.000 59,925 59,925 37,642 675 2,700 7,575 7,575 L __11/07/2000 ___
737628-10-7 ___[POTLATCH CORPATION 650.000 33,137 | 33,137 31,729 1,408 1,408 L __12/07/2005 ____
693506-10-7 ___[PPG INDUSTRIES INC 125.000 7,237 7,237 5,030 233 (1,283) (1,283) L __09/07/2000
74005P-10-4 __PRAXAIR INC 700.000 37,072 | 37,072 20,010 504 6,167 6,167 L __01/17/2003 ____
742718-10-9 __[PROCTER & GAVBLE CO 8,460.000 489,665 489,665 361,573 7,180 24,522 24,522 L _10/03/2005 ____
747300-10-1 ___ [ QUADRAMED CORP 1,035.000 1,490 1,490 1,584 (41) 1,056 (1,097) L __03/19/2002
747525-10-3 ___| QUALCOMM INC 1,374.000 59,192 59,192 19,797 124 440 934 934 L _10/09/2002 ___
747582-10-4 [ QUALITY SYSTENS INC 240.000 18,422 | 18,422 5,768 360 11,246 11,246 L __07/12/2004 ____
74834L-10-0 ___[QUEST DIAGNOSTICS INCORPORATED 4,248.000 218,687 | 218,687 19,158 1,466 15,739 15,739 L _11/30/1998
749121-10-9 [ QUEST COMMUNICATIONS INTL INC 605.000 3,418 3,418 2,136 732 732 L __07/03/2000 ____
755111-50-7 [ RAYTHEON COMPANY (NEW) 5,528.000 221,949 221,949 187,087 702 4,236 12,857 12,857 L __01/24/2005 ____
775371-10-7 ___[ROHM & HAAS CO 1,100.000 53,262 | 53,262 46,851 908 4,117 4,117 L __07/13/2005
785905-10-0 [ SABRE HOLDINGS CORP 280.000 6,751 6,751 6,353 101 546 546 L __06/12/2000 ___
786514-20-8 [ SAFENAY INC 2,130.000 50,396 | 50,396 41,066 107 213 8,350 8,350 L __12/10/2003 ____
803111-10-3 ___[SARA LEE CORPORATION 3,080.000 58,212 | 58,212 62,002 608 2,433 (16,139) (16,139) L __02/27/2004
806605-10-1 ___ [ SCHERING-PLOUGH CORP 2,675.000 55,774 | 55,774 46,518 589 (80) (80) L __04/23/2002
806857-10-8 ___ | SCHLUNBERGER LTD 350.000 34,002 | 34,002 13,612 74 286 10,570 10,570 L __04/15/2003 ____
808655-10-4 __[SCIENTIFIC ATLANTA INC 255.000 10,983 | 10,983 3,024 10 2,565 2,565 L ___05/24/2001
811183-10-2 [ SCUDDER NEW ASIA FUND INC 991.000 19,602 19,602 13,943 84 69 4,905 4,905 L __06/24/1997
826197-50-1 ___[SIENENS AG-SPONS ADR 321.000 27,474 | 27,474 17,271 444 295 295 L __08/10/2001 ____
792860-10-8 [ ST PAUL TRAVELERS C0S INC 504.000 22,514 | 22,514 18,141 459 3,830 3,830 L __04/02/2004
867892-10-1 [ SUNSTONE HOTEL INVESTORS INC 1,275.000 33,877 33,877 25,994 383 1,090 7,883 7,883 L __01/14/2005
871607-10-7 [ SYNOPSYS INC 836.000 16,770 16,770 14,739 426 426 L __03/11/2004
871829-10-7 [ SYSCO CORP 2,385.000 74,054 | 74,054 69,523 1,181 (14,139) (14,139) L __04/29/2005
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16
Rate
Per Total Foreign
Share Current Year's Exchange
Book/ Used to Unrealized Other Than | Total Change in| Change in NAIC
cusip Number Adjusted Obtain Amount Nonadmitted Valuation Temporary | Book/Adjusted |Book/Adjusted | Market
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Indicator Date
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13-14) Value (a) Acquired
874054-10-9 ____| TAKE TWO INTERACTIVE SOFTWARE 2,995.000 53,011 [._____17.700 53,011 64,879 (15,324) (15,324) L _.-09/30/2005 ____
87612E-10-6 ____| TARGET CORPORATON 2,655.000 145,945 | 54.970 145,945 15,593 956 8,071 8,071 L _..03/28/1995 .
876664-10-3 ____| TAUBMAN CENTERS INC 950.000 33,013 [.____34.750 33,013 23,962 290 1,083 4,894 4,894 L _.09/01/2004 ____
879131-10-0 ____| TEKTRONIX INC 452.000 12,751 28.210 12,751 11,726 108 (904) (904) L _-11/20/2003
879360-10-5 ____| TELEDYNE TECHNOLOGIES INC 767.000 22,320 [ 22,320 26,389 (4,069) (4,069) L _07/22/2005 ___.
879868-10-7 ____| TENPLE-INLAND INC 720.000 32,292 32,292 19,911 648 7,668 7,668 L _..05/30/2002 ___.
880770-10-2 ____| TERADYNE INC 1,430.000 20,835 | 20,835 21,222 (2,823)| (2,823) L _.-09/23/2005
882508-10-4 ____| TEXAS INSTRUMENTS INC 6,675.000 214,067 | 214,067 125,957 701 49,729 49,729 L __11/26/2002
883203-10-1 ____| TEXTRON INC 890.000 68,512 | 68,512 47,270 312 1,248 2,830 2,830 L _._02/28/2001
872443-40-3 ____|THQ INC 2,527.000 60,269 | 60,269 40,842 13,009 13,009 L . 11/29/2005 ___.
887317-10-5 ____| TIME WARNER INC 13,665.000 238,318 | 238,318 224,365 1,367 (23,527 (23,527) L _.-06/27/2005 ____
872540-10-9 ____| TJX COMPANIES INC 3,170.000 73,639 73,639 71,420 713 (6,023) (6,023) L __12/21/2004
889039-10-3 ____{ TODD SHIPYARDS CORPORATION 417.000 10,842 |- 10,842 8,942 2 1,900 1,900 L _11/17/2005 .
892331-30-7 ____| TOYOTA MTR CO 195.000 20,401 20,401 10,637 238 4,436 4,436 L _.07/15/2003 ____
896882-10-7 ____| TRIZETTO GROUP INC 750.000 12,742 | 12,742 5,100 5,618 5,618 L ___04/04/2002
902124-10-6 ____| TYCO INTERNATIONAL LTD 6,040.000 174,314 | 174,314 83,660 604 2,416 (41,555)) (41,555) L _.06/12/2002 ___.
904767-70-4 ____| UNILEVER PLC 3,420.000 137,210 | 137,210 125,159 4,937 2,747 2,747 L _..03/28/2005 ____
907818-10-8 ____| UNION PACIFIC CORP 510.000 41,060 [ 41,060 25,514 153 612 6,763 6,763 L ___04/17/2003
911312-10-6 ____| UNITED PARCEL SERVICE INC 2,676.000 201,101 | 201,101 183,991 883 1,875 (6,069) (6,069) L _.-10/05/2005 ____
912909-10-8 ____|UNITED STATES STEEL CORP 700.000 33,649 [ 33,649 10,821 329 (2,226) (2,226) L _..05/28/2003 ____
913017-10-9 ____| UNITED TECHNOLOGIES CORP 2,500.000 139,775 | 139,775 92,553 2,200 10,588 10,588 L _-10/13/2004
922042-60-1 ____| VANGUARD ENRG MKS STK INDX-INST SH 27,531.649 525,854 | 525,854 308,808 9,416 121,415 121,415 L _._08/11/2004 ____
922042-50-2 ____| VANGUARD EUROPE STK IND FUND, INST 20,307.083 562,912 | 562,912 410,000 14,987 34,928 34,928 L __12/21/2001 .
921909-80-0 ____| VANGUARD INST DEV NKTS INDEX 100,092.374 1,012,935 | 1,012,935 710,000 22,921 101,093 101,093 L _._05/22/2003
922042-40-3 ____| VANGUARD PACIFIC STK INDEX FUND 24,848.485 282,030 282,030 205,000 4,373 48,952 48,952 L _._08/11/2004 ____
925524-30-8 ____| VIACOM INC 6,230.000 203,098 |- 203,098 192,943 436 1,649 75 22,828 (22,053) L _._05/17/2005 ____
929903-10-2 ____ | WACHOVIA CORP 4,850.000 256,371 | 256,371 173,319 9,409 1,261 1,261 L _.-09/24/2001
931142-10-3 ____| WAL-MART STORES INC 6,585.000 308,178 | 308,178 75,645 988 3,819 (39,642) (39,642) L _.01/27/1997 .
94106L-10-9 ____ | WASTE MANAGEMENT INC 1,330.000 40,365 40,365 39,549 864 816 816 L _._04/13/2005 ____
941848-10-3 ____| WATERS CORPORATON 285.000 10,773 | 10,773 8,605 (2,562) (2,562) L _._08/25/2003
949746-10-1 ____| IELLS FARGO & CO 3,690.000 231,843 | 231,843 190, 149 7,380 2,509 2,509 L _.-08/29/2002
962166-10-4 ____ | WEYERHAEUSER CO 2,050.000 135,997 | 135,997 88,542 3,895 (1,804) (1,804) L _.-12/20/2000
969199-10-8 ____| WILLBROS GROUP INC 1,540.000 22,238 22,238 17,833 (11,005) 2,254 (13,259) L _.10/11/2001 ____
983024-10-0 ____| WYETH 3,545.000 163,318 163,318 42,843 3,332 12,337 12,337 L __04/27/1990 .
984121-10-3 ____| XEROX CORPORATION 1,499.000 21,960 [ 21,960 12,067 (3,538) (3,538) L _._08/24/1999 _
983919-10-1 ____| XILINX INC 817.000 20,597 | 20,597 22,521 212 (3,644) (3,644) L _.-06/19/2003 ____
98956P-10-2 ____| ZINMER HOLDINGS INC 30.000 2,023 2,023 736 (380) (380) L _._08/06/2001 ____
651639-10-6 ____| NEWNONT MINING CORP F 3,300.000 176,220 176,220 50,368 1,320 29,667 29,667 L _.-01/29/2001
867229-10-6 ____| SUNCOR ENERGY INC F 2,410.000 152,143 152,143 66,548 410 66,829 66,829 U _.07/30/2004 ____
013716-10-5 ____| ALCAN INC F 570.000 23,341 23,341 18,479 291 1,932 4,291 (2,359) U __04/13/2004 .
038496-20-4 ____| ARACRUZ CELULOSE SA ADR F 1,500.000 60,015 60,015 25,254 1,089 1,856 3,465 3,465 L __07/16/2001
002255-10-7 ____| AU OPTRONICS CORP F 1,160.000 17,412 17,412 12,505 251 2,172 2,172 L __04/27/2004 ____
Y2573F-10-2 ____| FLEXTRONICS INTERNATIONAL LTD F 3,082.000 32,176 32,176 36,925 (4,749) (4,749) U _.06/29/2005 ____
64776G-10-1 ____| INGERSOLL-RAND CO CL A F 2,380.000 96,081 96,081 49,754 1,357 524 524 U ___12/31/2001
629050-20-4 ____|NEC CORPORAT ION F 3,735.000 23,120 23,120 20,580 148 2,540 2,316 224 L _.-09/20/2004 ____
85771T-10-4 ____| STATS CHIPPAC LTD F 1,736.000 11,805 11,805 10,853 1,047 1,047 L . 11/22/2005 .
861012-10-2 ____| STMICROELECTRONICS N V ADR F 465.000 8,370 8,370 6,603 2 1,767 2,381 (614) L _.-02/20/2004
874039-10-0 ___| TAIWAN SEMICONDUCTOR MFG CO LTD F 3,516.000 34,844 . 34,844 34,623 221 21 L _..12/19/2005 ..
6899999. Total - Common Stock - Industrial and Miscellaneous 27,885,742 XXX 27,885,742 17,592,544 44,047 414,606 2,313,185 366,499 1,946,686 XXX XXX
7299999 - Total Common Stocks 32,215,183 [ XXX 32,215,163 20,533,017 47,614 533,265 2,501,517 469,177 2,032,340 XXX XXX
7399999 - Total Preferred and Common Stocks 32,215,183 [ XXX 32,215,163 20,533,017 47,614 533,265 2,501,517 469,177 2,032,340 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of suchissues 9 , the total $ value (included in Column 8) of all such issues $ 394,519



(|

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE AMICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4 5

1 3 6 7 8 9
Paid for Accrued
CUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
36201U-EB-7 __________|GNMA POOL # 638330 08/25/2005 ____|BANK OF AMERICA SECURITIE 1,343,239 1,321,659 5,856
36202E-EQ-8 GNMA POOL # 003743 08/17/2005 ____| STEPHENS INC 3,071,719 3,000,000 13,292
362115-D8-7 GNMA POOL # 521327 06/09/2005 ____| LEHVAN BROTHERS INC. 5,102,990 4,994,516 14,498
36200E-B2-6 __________| GNMA POOL # 598657 07/25/2005 ____| BARCLAY GLOBAL INVESTORS 1,974,988 1,947,599 5,058
36200T-GM-5 __________| GNMA POOL # 616804 01/14/2005 ____| STEPHENS INC 2,277,995 2,251,261 5,941
362015-AR-1 GNMA POOL # 636416 01/13/2005 ____| STEPHENS INC 809,368 798,144 2,106
36201S-Fli-5 GNMA POOL # 636581 10/17/2005 ____| STEPHENS INC 509,803 497,673 1,576
36201U-E7-6 _________| GNMA POOL # 638358 03/15/2005 ____| STEPHENS INC 5,050,240 4,993,285 16,020
36201X-SM-2 __________| GNMA POOL # 641424 11/01/2005 ____| STEPHENS INC 2,410,255 2,388,239 7,297
36202B-HC-3 GNMA POOL # 643827 11/01/2005 ____| STEPHENS INC 2,817,585 2,791,848 8,531
36202B-HV-1 GNMA POOL # 643844 11/29/2005 ____| STEPHENS INC 888,375 870,956 2,613
36202B-H9-0 GNMA POOL # 643856 12/12/2005 __| ROBERT W. BAIRD & C0. INC 1,912,322 1,885,222 4,032
36202K-HD-1 GNMA POOL # 651028 12/14/2005 ____| CANTOR FITZGERALD 1,365,246 1,335,000 4,005
83162C-PR-8 U'S SBA SBIC-PC SER 2005-206 07/06/2005 ____| MERRILL LYNCH 3,000,000 3,000,000
83162C-PH-0 _________|U S SBA SBIC-PS 2005-208 02/08/2005 ____| CS FIRST BOSTON CORP 6,000,000 6,000,000
831620-PS-6 ... U S SBA SER SBIC-2005-20H 08/09/2005 ____| CS FIRST BOSTON CORP 8,500,000 8,500,000
0399999. Bonds - U.S. Governments 47,034,125 46,575,402 90,825
962727-ME-0 CITY OF WHEATON IL GO TAX 06/02/2005 ____|ROBERT Ii. BAIRD & CO. INC 962,229 955,000 1,870
452151-L0-3 ________| ILLINOIS ST 60 01/13/2005 ___| FTN FINANCIAL CAPITAL MKT 154,973 165,000 957
452151-LF-8 _ | ILLINOIS ST GO 12/02/2005 | UBS PAINEVEBBER INC. 5,688,270 6,000,000 75,083
lllinois Total 6,805,472 7,120,000 77,910
605580-GS-2 __________ [MISSISSIPPI GO TAX I [.__05/17/2005 __ [MORGAN KEEGAN & CONPANY 1,768,568 1,750,000 23,844
Mississippi Total 1,768,568 1,750,000 23,844
837100-LT-3 | ['SOUTH CAROLINA ST TAX GO SER 2005A [ [.-03/10/2005 ___ TRAYMOND JAMES & ASSOC. 2,757,976 2,600,000 10,169
South Carolina Total 2,757,976 2,600,000 10,169
93974B-HX-3 [ WASHINGTON ST GO SER 2006T I [..08/16/2005 ___ [BEAR STEARNS & CO., INC. 3,750,000 3,750,000
Washington Total 3,750,000 3,750,000
1799999. Bonds - States, Territories and Po ions 15,082,016 15,220,000 111,923
60374Y-MJ-3 [CITY OF MINNEAPOLIS N I [._10/12/2005 ___ [LEGG MASON WOOD WALKER 3,699,778 3,700,000
Minnesota Total 3,699,778 3,700,000
499512-88-5 _ KNOX CNTY TN SER B TAX ‘ [._08/05/2005 ,,,,‘MORGAN KEEGAN & CONPANY 988,540 1,000,000 12,375
499512-59-3 _ KNOX CNTY TN SER B TAXABLE | 05/03/2005 ____| NORGAN KEEGAN & COMPANY 1,000,000 1,000,000
Tennessee Total 1,988,540 2,000,000 12,375
235218-J2-1 CITY OF DALLAS TX GO SER A TAX I [---01/20/2005 ,,,,IcnmRoup GLOBAL MKTS INC 2,000,000 2,000,000
235218-J8-8 CITY OF DALLAS TX GO SER A TAX | 07/26/2005 ___|vARIous 3,003,815 3,090,000 25,061
Texas Total 5,093,815 5,090,000 25,061
65224P-BB-2 | [NEWPORT NEWS VA ECON DEV AUTH [ [.__12/14/2005 ___BANK OF AWERICA SECURITIE 4,890,000 4,890,000
Virginia Total 4,890,000 4,890,000
2499999. Bonds - Political Subdivisions 15,672,133 15,680,000 37,436
31395V-RK-7 _|FREDDIE MAC REMICS SER 2986 CL HA 07/01/2005 ___|BANK OF AMERICA 9,784,957 9,794,139 6,801
383730-LK-5 GNMA REMICS SER 2003-39 CL WD 06/02/2005 ____|LEGG MASON WOOD WALKER 3,997,500 4,000,000 3,000
38374B-5F-6 _ GNMA REMICS SER 2003-79 CL PG 01/10/2005 ___| STEPHENS INC 2,229,772 2,202,924 4,039
38374E-5L-7 __________|GNMA REMICS SER 2004-1 02/05/2005 ____|UBS PAINEWEBBER INC. 2,930,625 3,000,000 2,917
38374E-3X-3 __________|GNMA REMICS SER 2004-3 CL JC 04/26/2005 ____| BACLAYS CAPITAL INC. 2,994,844 3,000,000 11,667
38374L-QD-6 _ GNMA REMICS SER 2005-47 CL PB 07/13/2005 ____|UBS PAINEWEBBER INC. 5,986,406 6,000,000 19,167
38374M-DF-3 _ | GNMA REMICS SER 2005-81 CL 0B 11/14/2005 ___| UBS PAINEVEBBER INC. 2,925,938 3,000,000 7,333
United States Total 30,850,042 30,997,063 54,924
3199999. Bonds - Special Revenues 30,850,042 30,997,063 54,924
039483-AG-7 [ ARCHER DANIELS MIDLAND CO 09/01/2005 ____|BACLAYS CAPITAL INC. 3,629,460 3,000,000 105,021
14912L-20-4 CATERPILLAR FINL SVCS CORP 08/29/2005 ____| GOLDMAN, SACHS & CO0. 5,995,800 6,000,000
247109-BJ-9 DELMARVA POWER & LIGHT CO 05/24/2005 ____| J.P. MORGAN SECURITIES 6,971,720 7,000,000
25746U-AW-9 __________| DOMINION RESOURCES INC 07/11/2005 ____| MORGAN STANLEY & CO. INC. 2,995,110 3,000,000
655844-AW-8 __________|NORFOLK SOUTHN CORP 05/17/2005 ____| EXCHANGED 1,435,000 1,435,000
72925P-AB-1 PLUM CREEK TINBERLANDS LP 11/08/2005 __| BANK OF AMERICA SECURITIE 1,994,620 2,000,000
693476-AU-7 _ PNC FUNDING CORP 03/03/2005 ____| CITIGROUP GLOBAL MKTS INC 5,997,180 6,000,000
74834L-AG-5 __________| QUEST DIAGNOSTICS INC 10/25/2005 | BANK OF AMERICA SECURITIE 2,994,360 3,000,000
883203-BG-5 TEXTRON INC 11/16/2005 ___| VARIOUS 5,377,662 5,000,000 76,181
89233P-VH-6 __________| TOYOTA MTR CREDIT CORP MED TERM NT 10/04/2005 ____| WACHOVIA CORPORATION 5,000,000 5,000,000
89233P-VR-4 __________|TOYOTA MTR CREDIT CORP MED TERM NT 10/13/2005 | LEGG MASON 00D WALKER 4,997,500 5,000,000
907818-BA-5 __________|UNION PAC CORP NTS 08/29/2005 ____| BARCLAY GLOBAL INVESTORS 3,229,710 3,000,000 72,500
913017-BH-1 UNITED TECHNOLOGIES CORP 04/26/2005 ____| J.P. MORGAN SECURITIES 994,370 1,000,000
962166-AK-0 __________| IEYERHAEUSER CO 03/15/2005 ____| FTN FINANCIAL CAPITAL MKT 270,391 252,000 1,935
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4599999. Bonds - Industrial and Miscellaneous 51,882,883 50,687,000 255,637
6099997. Total - Bonds - Part 3 160,521,199 159, 159,465 550,745
6099998. Total - Bonds - Part 5 6,112,031 6,000,000 20,000
6099999. Total - Bonds 166,633,230 165, 159,465 570,745
6599997. Total - Preferred Stocks - Part 3 XXX

6599998. Total - Preferred Stocks - Part 5 XXX

6599999. Total - Preferred Stocks XXX

00206R-10-2 AT&T INC 11/21/2005 ___ | NERGER 477.784 8,968

092113-10-9 _____[BLACK HILLS CORP 02/24/2005 ___| INSTINET 978.000 30,196

713291-10-2 PEPCO HOLDINGS INC 03/22/2005 ___| INSTINET 594.000 13,223

852061-10-0 _____[SPRINT NEXTEL CORP SER 1 08/15/2005 ____| EXCHANGED 2,802.447 74,251

872375-10-0 TECO ENERGY INC 08/15/2005 ____| VARIOUS 1,521.000 27,368

6699999. Common Stocks - Public Utilities 154,006 XXX

06738E-20-4 _________ BARCLAYS PLC ADRS F 12/27/2005 ___| VARIOUS 746.000 31,744

530439-10-9 ________ LLOYDS TSB GROUP PLC ADR F 11/29/2005 ____|HOENIG & COMPANY 992.000 32,678

6799999. Common Stocks - Banks, Trust and Insurance Companies 64,422 XXX

88579Y-10-1 30 COMPANY 09/30/2005 ___|CS FIRST BOSTON CORP 525.000 38,549

013817-10-1 ALCOA INC 02/09/2005 ____| LEHVAN BROTHERS INC. 975.000 28,717

018522-30-0 ALLETE INC 06/27/2005 ____|BEAR STEARNS & CO., INC. 1,021.000 50,066

018804-10-4 ALLIANT TECHSYSTENS INC 09/26/2005 ____| VARIOUS 367.000 27,411

03073E-10-5 __________| AVERISOURCEBERGEN CORPORATION 05/26/2005 ___| INSTINET 258.000 16,898

039483-10-2 _ ARCHER-DAN I ELS-MIDLAND CO 10/20/2005 ___| INSTINET 2,158.000 49,136

101187-10-7 _______|BOSTON SCIENTIFIC CORP 05/20/2005 ____| CITIGROUP GLOBAL MKTS INC 1,925.000 58,410

102183-10-0 BOWATER INC 06/27/2005 ____| LEHWAN BROTHERS INC. 1,033.000 38,487

171798-10-1 ________| CIMAREX ENERGY COMPANY 12/27/2005 ____| INSTINET 700.000 28,829

172474-10-8 CINERGY CORP 06/27/2005 ____| LEHVAN BROTHERS INC. 286.000 12,707

229669-10-6 __________{CUBIC CORPORATION 01/25/2005 __| INSTINET 1,120.000 26,407

244199-10-5 DEERE & CO 08/31/2005 ____|HOENIG & COMPANY 474.000 30,472

278058-10-2 __________|EATON CORPORATION 04/01/2005 ____| INSTINET 405.000 26,330

29472R-10-8 _ EQUITY LIFESTYLE PROPERTIES INC 02/11/2005 ____| GOLDMAN, SACHS & CO0. 825.000 28,497

31428%-10-6 _ FEDEX CORPORATION 07/12/2005 ____| VARIOUS 1,490.000 133,514

369604-10-3 _ GENERAL ELECTRIC CO 12/20/2005 | VARIOUS 2,856.000 99,520

405217-10-0 HAIN CELESTIAL GROUP INC 09/09/2005 ___| INSTINET 1,170.000 21,599

406216-10-1 ______[HALLIBURTON CO 02/09/2005 ____| LEHVAN BROTHERS INC. 1,460.000 59,324

433578-50-7 HITACHI LTD 01/20/2005 __| INSTINET 386.000 26,278

452308-10-9 [ ILLINOIS TOOL ORKS INC 04/12/2005 ____| VARIOUS 736.000 65,730

478160-10-4 _ JOHNSON & JOHNSON 11/22/2005 ___| LEHMAN BROTHERS INC. 1,855.000 114,489

492386-10-7 KERR-MCGEE CORPORATION 12/27/2005 ____| INSTINET 315.000 28,798

50540R-40-9 __________|LABORATORY CORP OF AMERICA HDGS 04/28/2005 ____| INSTINET 350.000 17,108

530555-30-9 __________|LIBERTY GLOBAL INC SER C 09/06/2005 ____| STOCK DIVIDEND 1,083.000 19,311

543213-10-2 _ LONGVIEN FIBRE CO 10/27/2005 ____| INSTINET 3,430.000 61,420

611661-10-1 _ MONSANTO  COMPANY 10/07/2005 ____| INSTINET 700.000 40,775

65248E-10-4 ______[NEWS CORPORATION CL A 11/29/2005 | VARIOUS 9,895.000 156,626

656568-10-2 NORTEL NETIORKS CORPORATION 10/27/2005 ___| VARIOUS 8,961.000 30,632

67000X-10-6 NOVELIS INC 01/18/2005 ____| SPIN-OFF 114.000 2,252

701094-10-4 __________| PARKER HANNIFIN CORPATION 04/06/2005 ____| LEHVAN BROTHERS INC. 305.000 18,426

711030-10-6 __________|PEOPLES ENERGY CORPORATION 05/23/2005 ___| INSTINET 1,271.000 51,624

729251-10-8 _____[PLUM CREEK TIMBER CO INC 07/28/2005 ____| VARIOUS 2,475.000 92,135

737628-10-7 POTLATCH CORPATION 12/07/2005 ____| INSTINET 650.000 31,729

742718-10-9 PROCTER & GAMBLE CO 10/03/2005 ___| NERGER 2,520.375 137,988

755111-50-7 _____[RAYTHEON COMPANY (NEW) 01/24/2005 ____|HOENIG & COMPANY 2,590.000 95,010

775371-10-7 ______[ROHM & HAAS CO 07/13/2005 ___| CITIGROUP GLOBAL MKTS INC 600.000 27,030

867892-10-1 [ SUNSTONE HOTEL INVESTORS INC 01/14/2005 ___| GOLDMAN, SACHS & CO0. 1,275.000 25,994

871829-10-7 SYSCO CORP 04/29/2005 ___| INSTINET 835.000 29,030

874054-10-9 _ TAKE TWO INTERACTIVE SOFTWARE 09/30/2005 ____| VARIOUS 1,585.000 35,633

879360-10-5 _ TELEDYNE TECHNOLOGIES INC 07/22/2005 ____|BEAR STEARNS & CO., INC. 767.000 26,389

880770-10-2 _________| TERADYNE INC 09/23/2005 ___| INSTINET 830.000 13,416

872443-40-3 THa INC 11/29/2005 ____| INSTINET 1,215.000 27,195

887317-10-5 ________| TINE WARNER INC 06/27/2005 ____| MERRILL LYNCH 1,575.000 26,694

889039-10-3 _ TODD SHIPYARDS CORPORATION 11/17/2005 ____| INSTINET 417.000 8,942

904767-70-4 _ UNILEVER PLC 03/28/2005 ___| INSTINET 1,085.000 42,185

911312-10-6 __________|UNITED PARCEL SERVICE INC 10/05/2005 ___| INSTINET 1,200.000 81,032

925524-30-8 VIACOM_INC 05/17/2005 ____| MERRILL LYNCH 680.000 23,186
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Paid for Accrued
CUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

94106L-10-9 ________ WASTE MANAGEMENT INC 04/13/2005 ____[HOENIG & COMPANY 1,330.000 39,549

Y2573F-10-2 FLEXTRONICS INTERNATIONAL LTD F 06/29/2005 ____| VARIOUS 3,082.000 36,925

85771T-10-4 STATS CHIPPAC LTD F 11/22/2005 ____| INSTINET 1,321.000 8,214

874039-10-0 TAIWAN_ SEMICONDUCTOR MFG CO LTD F 12/19/2005 ____| INSTINET 3,516.000 34,623

6899999. Common Stocks - Industrial and Miscellaneous 2,251,241 XXX

7299997. Total - Common Stocks - Part 3 2,469,669 XXX

7299998. Total - Common Stocks - Part 5 328,956 XXX

7299999. Total - Common Stocks 2,798,625 XXX

7399999. Total - Preferred and Common Stocks 2,798,625 XXX

7499999 - Totals 169,431,855 XXX 570,745
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09972G-AA-7 ___[BORG TANKERS | LTD U'S GOV GUAR .| 12/01/2005 _| CALLED 200,000 200,000 200,000 200,000 200,000 10,080 [ 06/01/2022 _
216764-AA-8 ___| COOPER STEAMSHIP CO US GUAR 04/15/2005 __| MATURED 617,000 617,000 617,000 617,000 617,000 18,896 | 04/15/2005 _
3128X2-FL-4 ___| FREDDIE MAC NTS 06/30/2005 _| CALLED 5,000,000 5,000,000 5,000,000 5,000,000 | .o b 5,000,000 100,000 | -06/30/2008 _
3128X2-XP-5 ___| FREDDIE MAC NTS 02/25/2005 _| CALLED 6,000,000 6,000,000 5,997,650 5,997,948 54 54 | 5,998,002 1,998 1,998 127,500 | .02/25/2010
362908-5J-6 ___| GNMA |1 POOL # 616549 12/20/2005 _| PRINCIPAL RECEIPT 278,806 278,806 290,830 290,724 (11,918) (11,918) 278,806 11,203 | 08/20/2024 _
36291U-EB-7 ___| GNMA POOL  # 638330 12/15/2005 _| PRINCIPAL RECEIPT 138,335 138,335 140,594 140,594 (2,259) (2,259) 138,335 671 |.02/15/2035
36202C-N8-2 ___| GNMA POOL # 002215 12/20/2005 _| PRINCIPAL RECEIPT 71,546 71,546 67,577 65,240 6,305 6,305 71,546 2,278 | .05/20/2026
36202C-6Y-4 ___| GNMA POOL # 002687 12/20/2005 _| PRINCIPAL RECEIPT 256,335 256,335 248,458 244,640 11,695 11,695 256,335 7,843 | 12/20/2028
36202C-7L-1 ___| GNMA POOL # 002699 12/20/2005 _| PRINCIPAL RECEIPT 308,871 308,871 282,582 265,538 43,333 43,333 308,871 9,596 | 01/20/2029
36202D-AN-1 ___| GNMA POOL # 002713 12/20/2005 _| PRINCIPAL RECEIPT 499,576 499,576 491,328 486,570 13,006 13,006 499,576 15,041 | _02/20/2029 _
36202D-DN-8 ___| GNMA POOL # 002809 12/20/2005 _| PRINCIPAL RECEIPT 415,194 415,194 406,523 397,995 17,199 17,199 415,194 14,987 | 09/20/2029 _
36202D-D5-7 ___| GNMA POOL # 002824 12/20/2005 _| PRINCIPAL RECEIPT 209,323 209,323 204,377 197,490 11,833 11,833 209,323 7,240 | -10/20/2029
36202D-5L-1 ___| GNMA POOL # 003551 12/20/2005 _| PRINCIPAL RECEIPT 662,721 662,721 679,082 677,817 (15,096) (15,096) 662,721 20,803 | .05/20/2019
36202E-EQ-8 ___| GNMA POOL # 003743 12/20/2005 _| PRINCIPAL RECEIPT 49,105 49,105 50,279 50,279 (1,174) (1,174) 49,105 549 | 08/20/2020
36218R-4F-6 ___| GNMA POOL # 230422 12/15/2005 _| PRINCIPAL RECEIPT 509 509 501 499 10 10 509 24|.10/15/2022
362198-A6-0 ___| GNMA POOL # 270129 12/15/2005 _| PRINCIPAL RECEIPT 5,554 5,554 5,582 5,632 (18) (78) 5,554 190 | 03/15/2019
36223D-CT-1 ___| GNMA POOL # 304382 12/15/2005 _| PRINCIPAL RECEIPT 996 996 980 974 2 2 996 47|.03/15/2023
36224A-YN-5 ___| GNMA POOL # 323017 12/15/2005 _| PRINCIPAL RECEIPT 14,736 14,736 14,501 14,454 282 282 14,736 723 | 09/15/2022
36224H-WK-8 ___| GNMA POOL # 329250 12/15/2005 _| PRINCIPAL RECEIPT 5,116 5,116 5,034 4,990 126 126 5,116 272 | 08/15/2022
36224H-5N-2 ___| GNMA POOL # 329453 12/15/2005 _| PRINCIPAL RECEIPT 299 299 294 289 10 10 299 14 | 07/15/2022
3622401-T5-4 ___| GNMA POOL # 332772 12/15/2005 _| PRINCIPAL RECEIPT 3,39 3,39 3,365 3,360 36 36 3,396 121].03/15/2024 _
362240-MC-7 ___| GNMA POOL # 335255 12/15/2005 _| PRINCIPAL RECEIPT 374 374 372 37 3 3 374 14 | 02/15/2024
36224R-R5-5 ___| GNMA POOL # 336308 10/15/2005 _| PRINCIPAL RECEIPT 19,515 19,515 19,204 19,083 432 432 19,515 1,368 | 09/15/2022
36203C-ME-9 ___| GNMA POOL # 345157 12/15/2005 _| PRINCIPAL RECEIPT 1,466 1,466 1,432 1,427 39 39 1,466 35|.01/15/2024
36203C-M5-8 ___| GNMA POOL # 345180 12/15/2005 _| PRINCIPAL RECEIPT 449 449 437 433 16 16 449 17 | .09/15/2023
36203E-L8-9 ___| GNMA POOL # 346951 12/15/2005 _| PRINCIPAL RECEIPT 1,441 1,444 1,408 1,404 37 37 1,44 52| 12/15/2023 .
36203E-N9-5 ___| GNMA POOL # 347016 12/15/2005 _| PRINCIPAL RECEIPT 827 827 808 805 2 2 827 21|.01/15/2024 _
36203F-GV-1 ___| GNMA POOL # 347712 12/15/2005 _| PRINCIPAL RECEIPT 407 407 398 396 11 11 407 51.01/15/2024 _
36203K-KX-1 ___| GNMA POOL # 351410 12/15/2005 _| PRINCIPAL RECEIPT 1,160 1,160 1,133 1,128 2 7} 1,160 35|.01/15/2024 _
36203K-LG-7 ___| GNMA POOL # 351427 12/15/2005 _| PRINCIPAL RECEIPT 3,419 3,419 3,340 3,327 7} 7} 3,419 139 | 01/15/2024 _
36203P-CF-8 ___| GNMA POOL # 354770 12/15/2005 _| PRINCIPAL RECEIPT 12,327 12,327 12,234 12,216 111 111 12,327 431 [_03/15/2024
36202D-5J-6 ___| GNMA POOL # 3549 12/20/2005 _| PRINCIPAL RECEIPT 362,740 362,740 357,695 357,858 4,882 4,882 362,740 9,196 | _05/20/2019
36204G-CR-6 ___| GNMA POOL # 369564 08/15/2005 _| PRINCIPAL RECEIPT 4,204 4,204 4,137 4,056 148 148 4,204 237 | 11/15/2024
36204K-Ji-4 ___| GNMA POOL # 372077 12/15/2005 _| PRINCIPAL RECEIPT 4,061 4,061 3,997 3,988 72 72 4,061 47| 04/15/2024
36204P-X4-9 ___| GNMA POOL # 376099 12/15/2005 _| PRINCIPAL RECEIPT 6,814 6,814 6,766 6,757 57 57 6,814 302 | 05/15/2024
36204T-25-2 ___| GNMA POOL # 379785 12/15/2005 _| PRINCIPAL RECEIPT 346 346 344 343 3 3 346 13 | 07/15/2024
36204U-GN-5 ___| GNMA POOL # 380105 12/15/2005 _| PRINCIPAL RECEIPT 21,271 21,271 20,932 20,736 536 536 21,271 604 | 06/15/2024
36204%-CJ-2 ___| GNMA POOL # 382673 12/15/2005 _| PRINCIPAL RECEIPT 11 11 k| i il 1|.11/15/2024
36204Y-CG-6 ___| GNMA POOL # 383571 12/15/2005 _| PRINCIPAL RECEIPT 13,657 13,657 13,443 13,421 236 236 13,657 363 | 03/15/2024
36204Y-61I-8 ___| GNMA POOL # 384385 12/15/2005 _| PRINCIPAL RECEIPT 142 142 140 137 5 5 142 7 |.09/15/2024 _
36205A-4/1-1 ___| GNMA POOL # 385237 12/15/2005 _| PRINCIPAL RECEIPT 6,800 6,800 6,604 6,677 123 123 6,800 183 |.04/15/2024 _
36205C-NZ-9 ___| GNMA POOL # 386608 12/15/2005 _| PRINCIPAL RECEIPT 1,907 1,907 1,877 1,851 57 57 1,907 63 | 10/15/2024 _
36205M-XY-9 ___| GNMA POOL # 394995 12/15/2005 _| PRINCIPAL RECEIPT 17,298 17,298 16,839 16,842 456 456 17,298 1,037 | 08/15/2025
36205N-B8-8 ___| GNMA POOL # 395263 12/15/2005 _| PRINCIPAL RECEIPT 182 182 180 176 6 6 182 9|.08/15/2024 _
36205N-RB-4 ___| GNMA POOL # 395682 12/15/2005 _| PRINCIPAL RECEIPT 90 90 89 88 2 2 90 4| 11/15/2024
36205T-5G-4 ___| GNMA POOL # 400547 12/15/2005 _| PRINCIPAL RECEIPT 12,073 12,073 11,982 11,975 98 98 12,073 488 | 06/15/2024
36206D-DS-3 ___| GNMA POOL # 407913 12/15/2005 _| PRINCIPAL RECEIPT 474 474 462 458 16 16 474 18 | .08/15/2025
36206D-GK-7 ___| GNMA POOL # 408002 12/15/2005 _| PRINCIPAL RECEIPT 9,951 9,951 9,690 9,633 318 318 9,951 394 | 09/15/2025
36206G-J7-6 ___| GNMA POOL # 410786 12/15/2005 _| PRINCIPAL RECEIPT 16,103 16,103 15,680 15,651 451 451 16,103 1,117 [ .09/15/2025
36206G-3C-2 ___| GNMA POOL # 411295 12/15/2005 _| PRINCIPAL RECEIPT 167 167 165 165 2 2 167 6|.07/15/2025 _
36206L-CR-8 ___| GNMA POOL # 414180 12/15/2005 _| PRINCIPAL RECEIPT 17,135 17,135 16,685 16,619 516 516 17,135 514 [ 09/15/2025
36206L-C6-4 ___| GNMA POOL # 414193 12/15/2005 _| PRINCIPAL RECEIPT 27,036 27,036 26,326 26,232 804 804 27,036 1,394 | 09/15/2025 _
36206R-EU-6 ___| GNMA POOL # 418747 12/15/2005 _| PRINCIPAL RECEIPT 10, 158 10,158 9,891 9,839 319 319 10,158 442 | 09/15/2025
36207E-2V-5 ___| GNMA POOL # 430188 12/15/2005 _| PRINCIPAL RECEIPT 36,638 36,638 35,871 35,627 1,011 1,011 36,638 669 [ 01/15/2027
36207K-H5-2 ___| GNMA POOL # 434152 12/15/2005 _| PRINCIPAL RECEIPT 339,820 339,820 351,502 359,971 (20,151) (20,151) 339,820 11,996 | 01/15/2029 _
362070-J2-1 ___| GNMA POOL # 438680 12/15/2005 _| PRINCIPAL RECEIPT 39,249 39,249 38,427 37,928 1,321 1,321 39,249 1,882 | 03/15/2027
36207S-M6-7 ___| GNMA POOL # 440581 12/15/2005 _| PRINCIPAL RECEIPT 977 977 957 43 34 34 977 36 |.03/15/2027 .
36208D-PY-5 ___| GNMA POOL # 447839 12/15/2005 _| PRINCIPAL RECEIPT 51,518 51,518 52,830 53,254 (1,736) (1,736) 51,518 2,452 | _11/15/2027 .
36208L-52-4 ___| GNMA POOL # 454237 12/15/2005 _[PRINCIPAL RECEIPT 208,423 208,423 199,337 191,044 17,379 17,379 208,423 6,403 |_11/15/2028 _
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362080-WS-1 ___| GNMA POOL # 457957 12/15/2005 _| PRINCIPAL RECEIPT 296,708 296,708 305,841 311,036 (14,328) (14,328) 296,708 9,017 [ _01/15/2029 _
36208V-28-0 ___| GNMA POOL # 462570 12/15/2005 _| PRINCIPAL RECEIPT 165,268 165,268 170,459 171,984 (6,716) (6,716) 165,268 5,718 | 03/15/2028 _
36208V-2C-8 ___| GNMA POOL # 462571 12/15/2005 _| PRINCIPAL RECEIPT 3,531 3,531 3,62 3,699 (168) (168) 3,531 143 |03/15/2028
36209G-AT-4 ___| GNMA POOL # 470818 12/15/2005 _| PRINCIPAL RECEIPT 137,653 137,653 137,825 138,498 (845) (845) 137,653 3,173 | _08/15/2029
36209T-23-6 ___| GNMA POOL # 481462 12/15/2005 _| PRINCIPAL RECEIPT 10,491 10,491 10,599 10,645 (154) (154) 10,491 382 | 08/15/2018
36209-4%-7 ___| GNMA POOL # 484238 12/15/2005 _| PRINCIPAL RECEIPT 138,025 138,025 141,389 142,813 (4,788) (4,788) 138,025 5,561 _09/15/2028 _
36211B-YNI-8 ___| GNMA POOL # 508425 12/15/2005 _| PRINCIPAL RECEIPT 62,514 62,514 63,872 64,981 (2,466) (2,466) 62,514 951 [_01/15/2031
362115-D8-7 ___| GNMA POOL # 521327 12/15/2005 _| PRINCIPAL RECEIPT 285,325 285,325 291,522 291,522 (6,197) (6,197) 285,325 4,630 | 05/15/2035
36213R-1Q-6 ___| GNMA POOL # 562355 12/15/2005 _| PRINCIPAL RECEIPT 696,733 696,733 717,091 719,397 (22,664) (22,664) 696,733 21,407 | _01/15/2034 _
362137-CF-8 ___| GNMA POOL # 56370 12/15/2005 _| PRINCIPAL RECEIPT 101,081 101,081 101,160 101,231 (150) (150) 101,081 4,805 | _05/15/2022
362000-WD-2 ___| GNMA POOL # 569544 12/15/2005 _| PRINCIPAL RECEIPT 918,887 918,887 932,527 950,250 (31,363) (31,363) 918,887 28,847 | 01/15/2032 _
36201B-P5-9 ___| GNMA POOL # 578344 12/15/2005 _| PRINCIPAL RECEIPT 616,379 616,379 640,553 661,033 (44,653) (44,653) 616,379 19,804 | 08/15/2032 _
362016-TG-0 ___| GNMA POOL # 582951 12/15/2005 _| PRINCIPAL RECEIPT 582,857 582,857 589,232 590,735 (7,877) (7,877) 582,857 21,143 | _02/15/2032
36201K-AV-8 ___| GNMA POOL # 585120 12/15/2005 _| PRINCIPAL RECEIPT 1,466,710 1,466,710 1,516,670 1,537,421 (70,711) (70,70 | 1,466,710 45,054 | _12/15/2032
36201V-5L-2 ___| GNMA POOL # 594951 12/15/2005 _| PRINCIPAL RECEIPT 1,106,015 1,106,015 1,165,636 1,165,713 (59,698) (59,698) | .o 1,106,015 39,380 | .09/15/2032
36200E-B2-6 ___| GNMA POOL # 598657 12/15/2005 _| PRINCIPAL RECEIPT 8,917 8,917 9,043 9,043 (125) (125) 8,917 101 |.05/15/2035
36200K-J7-3 ___| GNMA POOL # 603386 12/15/2005 _| PRINCIPAL RECEIPT 1,052,517 1,052,517 1,101,566 1,108,952 (56,435) (56,435) | .o 1,052,517 33,884 | _01/15/2033 _
36200K-KQ-9 ___| GNMA POOL # 603403 12/15/2005 _| PRINCIPAL RECEIPT 756,265 756,265 789,233 787,964 (31,699) (31,699) 756,265 24,490 | _10/15/2034
36200M-TF-0 ___| GNMA POOL # 604550 12/15/2005 _| PRINCIPAL RECEIPT 954,742 954,742 947,731 947,574 7,168 7,168 954,742 24,772 | _08/15/2033
36200M-VHI-0 ___| GNMA POOL # 604629 12/15/2005 _| PRINCIPAL RECEIPT 835,554 835,554 857,487 857,482 (21,928) (21,928) 835,554 22,880 | 09/15/2033 _
36202T-65-9 ___| GNMA POOL # 608720 12/15/2005 _| PRINCIPAL RECEIPT 126,558 126,558 128,100 128,088 (1,530) (1,530) 126,558 2,835 | _11/15/2024
36202U-D4-2 ___| GNMA POOL # 609523 12/15/2005 _| PRINCIPAL RECEIPT 299,243 299,243 308,829 308,205 (8,961) (8,961) 299,243 10,354 | 12/15/2033
36290R-YX-5 ___| GNMA POOL # 615526 12/15/2005 _| PRINCIPAL RECEIPT 1,070,307 1,070,307 1,059,437 1,059,476 10,831 10,831 | 1,070,307 28,815 | _09/15/2033 _
36290R-Y3-1 ___| GNMA POOL # 615530 12/15/2005 _| PRINCIPAL RECEIPT 1,046,109 1,046,109 1,052,974 1,052,918 (6,808) (6,808)f .| 1,046,109 30,603 | 09/15/2033 _
36290S-RR-4 ___| GNMA POOL # 616196 12/15/2005 _| PRINCIPAL RECEIPT 325,017 325,017 330,705 330,835 (5,818) (5,818) 325,017 10,548 | 01/15/2024 _
362907-Gl-5 ___| GNMA POOL # 616804 12/20/2005 _| PRINCIPAL RECEIPT 100,650 100,650 101,845 101,845 (1,195) (1,195) 100,650 2,520 | .01/20/2025
36290X-NE-6 ___| GNMA POOL # 620589 12/15/2005 _| PRINCIPAL RECEIPT 690,215 690,215 684,500 684,371 5,844 5,844 690,215 19,093 | 09/15/2033
36290%-PR-5 ___| GNMA POOL # 620632 12/15/2005 _| PRINCIPAL RECEIPT 553,004 553,004 548,514 548,529 4,566 4,566 553,004 15,957 | .09/15/2033
36291B-5T-0 ___| GNMA POOL # 623758 12/15/2005 _| PRINCIPAL RECEIPT 172,671 172,671 178,202 177,522 (4,851) (4,851) 172,671 6,395 | 01/15/2034
36291P-5P-7 ___| GNMA POOL # 634554 12/20/2005 _| PRINCIPAL RECEIPT 127,541 127,541 132,743 132,488 (4,946) (4,946) 127,541 3,557 | .09/20/2024
36291S-AR-1 ___| GNMA POOL # 636416 12/15/2005 _| PRINCIPAL RECEIPT 115,341 115,341 116,963 116,963 (1,622) (1,622) 115,341 3,126 | _12/15/2024
36291S-FII-5 ___| GNMA POOL # 636581 12/15/2005 _| PRINCIPAL RECEIPT 2,304 2,304 2,360 2,360 (56) (56) 2,304 17 | 08/15/2025
36291U-E7-6 ___| GNMA POOL # 638358 12/15/2005 _| PRINCIPAL RECEIPT 332,721 332,721 336,516 336,516 (3,795) (3,795) 332,721 8,015 | _02/15/2035 _
36291X-SM-2 ___| GNMA POOL # 641424 12/15/2005 _| PRINCIPAL RECEIPT 5,612 5,612 5,663 5,663 (52) (52) 5,612 26 |05/15/2025 _
362928-HC-3 ___| GNMA POOL # 643827 12/15/2005 _| PRINCIPAL RECEIPT 6,352 6,352 6,411 6,411 (59) (59) 6,352 29| .08/15/2025 _
36225A-VG-2 ___| GNMA POOL # 780615 12/15/2005 _| PRINCIPAL RECEIPT 118,712 118,712 111,219 105,578 13,134 13,134 118,712 3,903 | 08/15/2027
36225B-ZA-9 ___| GNMA POOL # 781637 12/15/2005 _| PRINCIPAL RECEIPT 1,022,864 1,022,864 999,530 999,130 23,735 23,735 [ | 1,022,864 26,677 | .07/15/2033 _
36202D-EZ-0 ___| GNMA POOL #22852 12/20/2005 _| PRINCIPAL RECEIPT 128,294 128,294 124,204 120,063 8,230 8,230 128,294 4,569 | - 12/20/2029
36200A-W8-8 ___| GNMA POOL #595671 12/15/2005 _| PRINCIPAL RECEIPT 77,284 77,284 78,250 78,204 (919) (919) 77,284 2,262 | _08/15/2018
400757-AD-2 ___| GUARANTEED TRADE TRUST SERIES 1994 || 12/28/2005 _| PRINCIPAL RECEIPT 666,667 666,667 655,625 664,677 968 968 665,646 1,021 1,021 34,897 | -06/26/2006 _
831641-DE-2 ___| SMALL BUSINESS ADMIN PARTN CTF 09/13/2005 _| PRINCIPAL RECEIPT 689,726 684,150 684, 150 684,150 684, 150 5,577 5,577 37,824 | _03/10/2011 _
83162C-NN-9 ___|U S SBA SBIC SER 2004-208 08/01/2005 _| PRINCIPAL RECEIPT 192,604 188,905 188,905 188,905 188,905 3,699 3,699 6,927 | 02/01/2024
831641-CH-6 ___|U S SBA SBIC-PS 1997-B 05/10/2005 _| PRINCIPAL RECEIPT 218,224 218,224 218,224 218,224 218,224 6,943 | _05/10/2007 _
831641-CP-8 ___|U S SBA SBIC-PS 1998-10 A 11/10/2005 _| PRINCIPAL RECEIPT 71,841 71,841 71,841 71,841 71,841 2,484 | _02/10/2008 _
831641-CR-4 ___|U S SBA SBIC-PS 1998-10 B 05/10/2005 _| PRINCIPAL RECEIPT 277,881 277,881 277,881 277,881 277,881 6,354 | 08/10/2008 _
831641-CV-5 __|U S SBA SBIC-PS 1999-10A 1.08/11/2005 _| PRINCIPAL RECEIPT 273,087 273,087 273,087 273,087 273,087 8,371 _02/10/2009
831641-C2-6 ___|U S SBA SBIC-PS 2000-10A 1.11/10/2005 _| PRINCIPAL RECEIPT 494,978 494,978 494,978 494,978 494,978 20,341 | _02/10/2010 _
831641-DA-0 ___|U S SBA SBIC-PS 2000-10A 1.09/13/2005 _| PRINCIPAL RECEIPT 956,105 949,963 949,963 949,963 949,963 6,142 6,142 47,650 | _03/10/2010 _
831641-DN-2 ___|U S SBA SBIC-PS 2003-10A _ 09/13/2005 _| PRINCIPAL RECEIPT 398,197 397,408 397,408 397,408 397,408 790 790 18,177 | .03/10/2013
831641-DR-3 ___|U S SBA SBIC-PS 2003-10B 09/13/2005 _| PRINCIPAL RECEIPT 149,852 149,852 149,852 149,852 149,852 7,305 | .09/01/2013
83162C-MZ-3 ___|U S SBA SBIC-PS 2003-20F 11/01/2005 _| PRINCIPAL RECEIPT 163,840 160,798 160,476 160,478 6 6 160,484 3,35 3,356 5,367 | .05/01/2023
83162C-PH-0 ___|U S SBA SBIC-PS 2005-208 1.08/01/2005 _| PRINCIPAL RECEIPT 139,431 139,370 139,370 139,370 139,370 62 62 2,954 | _02/01/2025
83162C-NS-8 ___|U S SBA SER SBAP 2004-10C 11/01/2005 _| PRINCIPAL RECEIPT 1,052,651 1,038,015 1,038,015 1,038,015 [ 1,038,015 14,637 14,637 26,125 | _05/01/2014 _
83162C-NA-7 ___|U S SBA SER SBIC-PC 2003-20F 12/01/2005 _| PRINCIPAL RECEIPT 673,186 665,351 665,351 665,351 665,351 7,836 7,836 8,220 | _06/01/2023
831641-DT-9 ___|U S SBA SER SBIC-PC 2004-10A 09/13/2005 _| PRINCIPAL RECEIPT 40,646 40,646 40,646 40,646 40,646 1,675 |03/10/2014
831641-BV-6 ___|U S SBA SER SBIC-PS 1995-10 D ___ 1.11/10/2005 _| MATURITY 14,911 14,911 14,911 14,911 14,911 999 [ 11/10/2005
83162C-6D-9 ___|U S SBA SER SBIC-PS 1995-20 H 08/01/2005 _| PRINCIPAL RECEIPT 148,902 148,083 148,083 148,083 148,083 819 819 7,258 | _08/01/2015
831641-CD-5 ___|U S SBA SER SBIC-PS 1996-10 D ___ 1.05/10/2005 _| PRINCIPAL RECEIPT 399,619 399,619 399,619 399,619 399,619 13,674 | _11/10/2006 _
831641-DD-4 ___|U S SBA SER SBIC-PS 2001-10A 11/10/2005 _[PRINCIPAL RECEIPT 638,295 638,295 638,295 638,295 638,295 28,975 |_02/10/2011 _
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831641-DH-5 __[U S SBA SER SBIC-PS 2002-10A 11/10/2005 _| PRINCIPAL RECEIPT 908,567 908,567 908,567 908,567 908,567 37,629 |_02/10/2012 _
831641-DJ-1 __|U S SBA SER SBIC-PS 2002-10A 09/13/2005 _| PRINCIPAL RECEIPT 333,400 328,669 328,669 328,669 328,669 4,731 4,731 17,681 [ 03/10/2012
831641-D0-5 ___|U S SBA SER SBIC-PS 2003-10B 11/10/2005 _| PRINCIPAL RECEIPT 1,346,871 1,346,871 1,346,871 1,346,871 [ 1,346,871 43,899 | 08/10/2013 _
83162C-ND-1 ___|U S SBA SER SBIC-PS 2003-20H 08/01/2005 _| PRINCIPAL RECEIPT 215,036 212,220 212,220 212,220 212,220 2,815 2,815 8,430 | _08/01/2023 _
0399999. Bonds - U.S. Governments 42,969,626 42,919,478 43,153,286 43,184,102 (267,949) (267,949) 42,916, 147 53,483 53,483 1,285,674 XXX
605578-FK-4 __[MISSISSIPP| TAXABLE SER 19950 | [ 12/01/2005_MATURED 1 2,350,000 [ 2,350,000[ 2,327,509 [ 2347305 [ . 2,695 2695 [ | 2,350,000 141,000 [ 12/01/2005 _
Mississippi Total 2,350,000 2,350,000 2,327,509 2,347,305 2,695 2,695 2,350,000 141,000 XXX
882719-ENl-3 ___[ TEXAS GO SER 1996 [ [.12/01/2005 _JMATURITY I 435,000 435,000 433,695 434,841 159 159 435,000 27,623 | 12/01/2005 _
Texas Total 435,000 435,000 433,695 434,841 159 159 435,000 27,623 XXX
977056-LJ-7 [ WISCONSIN 1997 SER D [ [ 06/15/2005 ] CALLED [ 95,000 95,000 94,316 94,462 12 12 94,474 526 526 4,226 | 11/01/2017 .
Wisconsin Total 95,000 95,000 94,316 94,462 12 12 94,474 526 526 4,226 XXX
1799999. Bonds - States, Territories and Possessions 2,880,000 2,880,000 2,855,520 2,876,608 2,866 2,866 2,879,474 526 526 172,849 XXX
92813A-LF-6 [ VIRGINIA HSG DEV AUTH 1995A TAX | [ 01/03/2005 ] CALLED [ 1,020,000 1,000,000 978,270 984,042 5 5 984,047 35,953 35,953 14,750 [_11/01/2015
Virginia Total 1,020,000 1,000,000 978,270 984,042 5 5 984,047 35,953 35,953 14,750 XXX
3133TA-2Y-1 __|FHLNC SER T-007 CL A-5 12/27/2005 _|PRINCIPAL RECEIPT 135,807 135,807 137,076 135,992 (186) (186) 135,807 6,941]_08/25/2028 _
3136211-RL-2 ___| FNMA POOL # 73391 12/27/2005 _| PRINCIPAL RECEIPT 51,886 51,886 51,999 51,793 93 93 51,886 1,848 | 03/01/2011
3136211-RX-6 ___| FNMA POOL # 73402 12/27/2005 _| PRINCIPAL RECEIPT 23,237 23,237 23,215 23,166 70 70 23,237 827 [ 03/01/2011
31362X-DH-4 ___| FNMA POOL # 73904 12/27/2005 _| PRINCIPAL RECEIPT 57,295 57,295 57,170 57,116 179 179 57,295 2,255 | _01/01/2022 .
31371E-XF-7 ___| FNMA POOL # 250078 12/27/2005 _| PRINCIPAL RECEIPT 62,038 62,038 61,815 61,781 257 257 62,038 2,419 |_07/01/2009
31371F-HT-2 ___| FNMA POOL # 250542 12/27/2005 _| PRINCIPAL RECEIPT 1,490 1,490 1,494 1,494 (5) (5) 1,490 70 |.02/01/2016
31371F-JC-7 ___| FNMA POOL # 250559 12/27/2005 _| PRINCIPAL RECEIPT 16,259 16,259 16,310 16,307 (48) (48) 16,259 535 [ 03/01/2016
31371F-KK-7 ___| FNMA POOL # 250598 12/27/2005 _| PRINCIPAL RECEIPT 36,142 36,142 36,255 36,284 (142) (142) 36,142 742 | 05/01/2016
31371F-L-2 ___| FNMA POOL # 250632 12/27/2005 _| PRINCIPAL RECEIPT 762 762 762 763 (1) (1) 762 45|_07/01/2016 _
313716-YG-9 ___| FNMA POOL # 251911 12/27/2005 _| PRINCIPAL RECEIPT 180,530 180,530 180,530 180,530 180,530 6,202 | _08/01/2018
31371K-5%-5 ___| FNMA POOL # 254762 12/27/2005 _| PRINCIPAL RECEIPT 621,036 621,036 628,896 627,371 (6,335) (6,335) 621,036 16,708 | 05/01/2023 _
31371K-7J-4 ___| FNMA POOL # 254797 12/27/2005 _| PRINCIPAL RECEIPT 415,475 415,475 425,537 424,692 (9,217) (9,217) 415,475 11,258 | 06/01/2023
31371L-K2-4 ___| FNMA POOL # 255113 12/27/2005 _| PRINCIPAL RECEIPT 803,407 803,407 808,931 808,386 (4,979) (4,979) 803,407 22,200 | _02/01/2024
31375V-NC-3 ___| FNMA POOL # 346087 12/27/2005 _| PRINCIPAL RECEIPT 8,670 8,670 8,668 8,675 (5) (5) 8,670 457 | 06/01/2016
31375Y-V8-7 ___| FNMA POOL # 349039 11/25/2005 _| PRINCIPAL RECEIPT 24,571 24,571 24,563 24,566 5 5 24,571 1,599 | 06/01/2016
31377E-T5-8 ___| FNMA POOL # 375072 12/27/2005 _| PRINCIPAL RECEIPT 62,030 62,030 61,322 61,666 363 363 62,030 2,375 | _04/01/2007
31377E-UN-7 ___| FNMA POOL # 375089 12/27/2005 _| PRINCIPAL RECEIPT 70,122 70,122 69,563 69,685 437 437 70,122 2,865 | _05/01/2012
31379N-JK-4 ___| FNMA POOL # 431466 12/27/2005 _| PRINCIPAL RECEIPT 48,572 48,572 48,664 48,743 (170) (170) 48,572 1,625 [ 06/01/2018
31387G-Y9-7 ___| FNMA POOL # 584036 12/27/2005 _| PRINCIPAL RECEIPT 205,571 205,571 205,218 205,746 (175) (175) 205,571 6,376 | _06/01/2021
31400F-CX-3 ___| FNMA POOL # 685986 12/27/2005 _| PRINCIPAL RECEIPT 1,656,009 1,656,009 1,702,936 1,713,449 (57,350) (57,350) | oo 1,656,099 50,985 | .04/01/2033 _
31404B-NA-6 ___| FNMA POOL # 763685 12/27/2005 _| PRINCIPAL RECEIPT 452,766 452,766 463,378 462,179 (9,413) (9,413) 452,766 14,172 | _01/01/2034 _
313910-NS-6 ___| FNMA POOL #679101 12/27/2005 _| PRINCIPAL RECEIPT 563,214 563,214 565,854 565,649 (2,435) (2,435) 563,214 12,786 | 05/01/2018
31392D-UF-7 ___| FNMA REMICS SER 2002-W4 CL A4 | .. | |.12/27/2005 _|PRINCIPAL RECEIPT 198,970 198,970 201,519 201,159 (2,190) (2,190) 198,970 11,865 | 10/25/2028 _
31393Y-RP-2 ___| FNMA REMICS SER 2004-29 CL G 12/27/2005 _| PRINCIPAL RECEIPT 999,237 999,237 1,013,289 1,012,432 (13,195) (13,195) 999,237 24,332 | _12/25/2017
31393X-W3-7 ___| FNMA REMICS SER 2004-35 CL AJ . - 12/27/2005 _| PRINCIPAL RECEIPT 1,637,930 1,637,930 1,651,750 1,649,722 (11,792) (11,792) | oo 1,637,930 41,429 | _01/25/2020 _
31296l-PS-2 ___| FREDDIE MAC POOL # A13133 12/15/2005 _| PRINCIPAL RECEIPT 994,565 994,565 1,001,247 1,000,404 (5,839) (5,839) 994,565 31,765 | _09/01/2033 _
31335H-YN-7 ___| FREDDIE MAC POOL # C90717 12/15/2005 _| PRINCIPAL RECEIPT 566,096 566,096 576,710 575,565 (9,469) (9,469) 566,096 16,770 | .09/01/2023
3128DW-UB-5 ___| FREDDIE MAC POOL # D93278 12/15/2005 _| PRINCIPAL RECEIPT 110,199 110,199 108,546 108,201 1,998 1,998 110,199 711 [ .03/01/2019
3128DW-UC-3 ___| FREDDIE MAC POOL # D93279 12/15/2005 _| PRINCIPAL RECEIPT 2,632 2,632 2,593 2,576 56 56 2,632 86 |03/01/2019 _
3128E2-VX-1 ___| FREDDIE MAC POOL # D96030 12/15/2005 _| PRINCIPAL RECEIPT 706,681 706,681 717,392 714,400 (7,719) (7,719) 706,681 21,559 | 05/01/2023 _
3128GA-VE-3 ___| FREDDIE MAC POOL # E76013 12/15/2005 _| PRINCIPAL RECEIPT 121,100 121,100 122,595 121,899 (798) (798) 121,100 4,598 | _04/01/2009
3128GY-PN-0 ___| FREDDIE MAC POOL # E94028 12/15/2005 _| PRINCIPAL RECEIPT 1,015,738 1,015,738 1,035, 101 1,033,461 (17,723) A7,728) | 1,015,738 28,828 | 02/01/2013 _
3128H6-WF-7 ___| FREDDIE MAC POOL # E98746 12/15/2005 _| PRINCIPAL RECEIPT 153,168 153,168 155,322 155,012 (1,844) (1,844) 153,168 3,304 | 08/01/2013
3128H7-C5-9 ___| FREDDIE MAC POOL # E99092 12/15/2005 _| PRINCIPAL RECEIPT 95,417 95,417 95,298 95,291 126 126 95,417 1,868 |09/01/2013
3128H7-E8-1 ___| FREDDIE MAC POOL # E99159 12/15/2005 _| PRINCIPAL RECEIPT 226,701 226,701 228,012 227,873 (1,172) (1,172) 206,701 5,733 | .09/01/2018 _
3128H7-HQ-8 ___| FREDDIE MAC POOL # E99239 12/15/2005 _| PRINCIPAL RECEIPT 133,859 133,859 136,327 136,086 (2,227) (2,227) 133,859 3,005 | _09/01/2013
3128DY-DX-2 ___| FREDDIE MAC POOL #D94618 12/15/2005 _| PRINCIPAL RECEIPT 143,474 143,474 142,958 142,860 614 614 143,474 4,247 _05/01/2021
31392-GY-2 ___| FREDDIE MAC REMICS SER 2002-T42 . - 12/27/2005 _| PRINCIPAL RECEIPT 809,954 809,954 806,537 806,861 3,093 3,093 809,954 41,893 | _02/25/2042
3133TK-A9-1 ___| FREDDIE MAC REMICS SER 2136 PQ 05/16/2005 _| PRINCIPAL RECEIPT 180,711 180,711 182,235 182,804 (2,003) (2,003) 180,711 2,551 _10/15/2027
31392U-W5-9 ___| FREDDIE MAC REMICS SER 2500 PE 12/15/2005 _| PRINCIPAL RECEIPT 1,295,875 1,295,875 1,339,206 1,318,420 (22,545) (22,545) | | 1,295,875 39,593 | 06/15/2031 _
313936-2Y-9 ___| FREDDIE MAC REMICS SER 2531 CL PC 10/21/2005 | MERRILL LYNCH 6,048,750 6,000,000 6,113,438 6,085,696 (15,195) (15,195) | oo 6,070,501 (21,751) (21,751) 297,917 | .04/15/2028 _
31395V-RK-7 ___| FREDDIE MAC REMICS SER 2986 CL HA 12/15/2005 _| PRINCIPAL RECEIPT 1,023,249 1,023,249 1,022,290 1,022,290 959 959 | o 1,023,249 12,690 | 06/15/2035
3837H1-MJ-7 ___| GNMA REMICS SER 1998-12 CL E 12/20/2005 _[PRINCIPAL RECEIPT 242,133 242,133 236,041 237,691 4,441 4,441 242,133 7,967 |_05/20/2028 _
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3837H1-FB-2 ___| GNMA REMICS SER 1998-6 CL D 12/20/2005 _| PRINCIPAL RECEIPT 356,499 356,499 354,828 354,984 1,515 1,515 356,499 11,390 [ .03/20/2028
3837H2-SM-2 ___| GNMA REMICS SER 1999-29 CL PB ___ 12/16/2005 _| PRINCIPAL RECEIPT 555,068 555,068 552,754 553,065 2,003 2,003 555,068 20,475 | _07/16/2028 _
383739-52-6 ___| GNMA REMICS SER 2001-20 CL VB _ 12/20/2005 _| PRINCIPAL RECEIPT 5,033,713 5,033,713 4,858,025 4,897,913 135,800 135,800 || 5,033,713 169,581 | . 12/20/2016
38374E-G6-8 ___| GNMA REMICS SER 2003-113 CL A 12/16/2005 _| PRINCIPAL RECEIPT 1,397,374 1,397,374 1,409, 164 1,409,056 (11,682) (11,682) | .o 1,397,374 33,986 | .08/16/2026 _
383735-48-0 ___| GNMA REMICS SER 2003-32 CL JM 12/16/2005 _| PRINCIPAL RECEIPT 912,147 912,147 936,376 936,465 (24,318) (24,318) 912,147 23,768 | _04/16/2018
383730-LK-5 ___| GNMA REMICS SER 2003-39 CL WD __._ 12/16/2005 _| PRINCIPAL RECEIPT 279,534 279,534 279,359 279,359 175 175 279,534 5,303 | .08/16/2030
38373Y-VN-1 ___| GNMA REMICS SER 2003-8 CL PB 12/16/2005 _| PRINCIPAL RECEIPT 3,137,452 3,137,452 3,266,382 3,221,988 (84,536) (84,536) | ... | 3,137,452 144,489 | _05/16/2028 _
38374K-FU-2 ___| GNMA REMICS SER 2004-105 CL PA 12/16/2005 _| PRINCIPAL RECEIPT 1,058,821 1,058,821 1,089,428 1,088,797 (29,976) (29,976) | .| 1,058,821 39,977 | 07/16/2032 .
38373P-AB-9 ___| GOVERNMENT LOAN TRUSTS CLASS 1-B 10/04/2005 _ [ CALLED 858,645 858,645 1,031,581 882,372 (9,584) (9,584) 872,788 (14,143) (14,143) 55,118 | 04/01/2006 _
United States Total 35,792,671 35,743,919 36,246,459 36,040,735 (212,174) (212,174) 35,828,565 (35,894) (35,894) 1,272,088 XXX
3199999. Bonds - Special Revenues 36,812,671 36,743,919 37,224,729 37,024,777 (212,169) (212,169) 36,812,612 59 59 1,286,838 XXX
026609-AE-7 ___| AMERICAN HOME PRODUCTS CORP 02/15/2005 _| MATURED 3,000,000 3,000,000 3,356,880 3,008,245 (6,245) (6,245) | 3,000,000 118,500 | -02/15/2005 _
030096-AE-1 ___| AVERICAN STORES COMPANY DEBS 05/15/2005 __| MATURED 5,000,000 5,000,000 5,116,550 5,006,007 (6,007) (6,007) 5,000,000 185,000 | .05/15/2005 _
039581-AB-9 ___| ARCHSTONE COMMUNITIES TRUST NTS 1.07/05/2005 | MATURITY 1,000,000 1,000,000 998,800 999,855 145 145 1,000,000 82,000 | .07/03/2005 _
102183-AC-4 ___{BOWATER INCORPORATED DEBS 12/16/2005 | MERRILL LYNCH 2,060,000 2,000,000 1,900,730 1,958,558 7,246 7,246 1,965,803 94,197 94,197 250,000 | 08/01/2009
26884A-AH-6 ___| ERP OPERATING LTD PARTNERS 1.04/13/2005 _| CALLED 5,900,000 5,900,000 5,919,708 5,922,025 (514) (13 IO N 5,921,511 (21,511) (21,511) 195,585 | .04/13/2015 _
36157N-B-6 ___|G E CAPITAL NTG SERV SER 1997-HE 3 1.12/27/2005 _| PRINCIPAL RECEIPT 509,821 509,821 510,299 508,040 1,781 1,781 509,821 18,682 | 10/25/2027
362415-AA-9 ___| GABLES REALTY LTD SR NTS 1.03/15/2005 _| MATURITY 400,000 400,000 368,516 398,690 1,310 1,310 400,000 13,600 | 03/15/2005 _
362415-AD-3 ___| GABLES REALTY LTD SR NTS _ 10/31/2005 _| CALLED 5,048,127 5,000,000 4,991,500 4,997,809 1,607 1,607 | 4,999,416 48,711 48,711 438,021 | 02/15/2006
482439-AA-4 ___|KCT INT TRAN CORP SER 1998 __ 08/01/2005 _| PRINCIPAL RECEIPT 38,800 38,800 38,800 38,800 38,800 2,671 |_08/01/2018 _
585907-AF-5 ___| MELLON BANK CORPORATION SUB NTS 1 .08/01/2005 _| MATURED 3,500,000 3,500,000 3,531,570 3,502,501 (2,501) (2,500) | 3,500,000 227,500 | 08/01/2005
655844-A0-1 ___| NORFOLK SOUTHN CORP 05/17/2005 _ | EXCHANGED 1,785,628 1,435,000 1,385,808 1,387,685 226 226 | 1,387,911 397,717 397,717 78,606 | 02/15/2031 _
903130-AK-1 ___| UNUM CORP MEDIUM-TERM NTS 05/25/2005 __| MATURED 2,000,000 2,000,000 2,000,000 2,000,000 2,000,000 76,739 | 05/25/2005 _
923446-AK-2 ___| VERIZON GLOBAL FDG CORP 12/01/2005 | MATURITY 2,300,000 2,300,000 2,330,613 2,309,072 (9,072) 9,072 .| 2,300,000 155,250 | 12/01/2005 _
4599999. Bonds - Industrial and Miscellaneous 32,542,376 32,083,621 32,449,774 32,035,287 (12,024) (12,024) 32,023,262 519, 114 519,114 1,842,154 XXX
6099997. Total - Bonds - Part 4 115,204,673 114,627,018 115,683,309 115,120,774 (489,276) (489,276) 114,631,495 573, 182 573, 182 4,587,515 XXX
6099998. Total - Bonds - Part 5 6,075,259 6,000,000 6,112,031 6,112,031 (16,018) (16,018) 6,096,014 (20,755) (20,755), 125,524 XXX
6099999. Total - Bonds 121,279,932 120,627,018 121,795,340 121,232,805 (505,294) (505,294) 120,727,509 562,427 552,427 4,713,039 XXX
6599997. Total - Preferred Stocks - Part 4 XXX XXX
6599998. Total - Preferred Stocks - Part 5 XXX XXX
6599999. Total - Preferred Stocks XXX XXX
001957-50-5 ___| AT&T CORP 11/21/2005 ] NERGER 613.000 8,968 8,968 11,684 (2,716) (2,716) 8,968 1,379
00206R-10-2 ___{ AT&T INC 12/08/2005 _| MERGER 0.784 20 37 20 16 16 37 (17) (17) 1
852061-10-0 __{ SPRINT NEXTEL CORP SER 1 1.09/15/2005 _| FRACT IONAL SHARES ... 0.447 12 8 11 (3) (3) 8 4 4 L
6699999. Common Stocks - Public Utilities 9,000 XXX 9,013 11,715 (2,703) (2,703) 9,013 (13) (13) 1,380 XXX
000886-30-9 ___| ADC TELECOMMUNICATIONS INC __ 1.06/01/2005 | FRACTIONAL SHARES ______ 0.571 9 8 1 (2) (2) 8 1 1
00846U-10-1 ___| AGILENT TECHNOLOGIES INC _____ 09/27/2005 | VARIOUS 1,435.000 47,859 29,418 34,584 (5,166), (5,166) 29,418 18,441 18,441
01988P-10-8 ___| ALLSCRIPTS HEALTHCARE SOLUTIONS 11172172005 | VARIOUS 12,769.000 183,910 49,799 136,245 (86,446) (86,446) 49,799 134,110 134,110
021441-10-0 ___| ALTERA CORP 04/25/2005 _| INSTINET 390.000 7,428 7,987 8,073 (86) (86) 7,987 (559) (559)
025816-10-9 ___| AVERICAN EXPRESS CO 10/03/2005 _| ROC 12,531 12,531 12,531 283 e
GREEN STREET ADVISORS
039583-10-9 ___| ARCHSTONE-SMITH TRUST 05/11/2005 _| INC 1,075.000 39,393 21,049 41,173 (20, 124) (20,124) 21,049 18,344 18,344 465
053484-10-1 ___| AVALONBAY COMMUNITIES INC 05/11/2005 _| GOLDMAN, SACHS & CO. 250.000 18,545 9,414 18,825 (9,411), (9,411) 9,414 9,131 9,131 353
MORGAN STANLEY & CO.
122014-10-3 ___| BURLINGTON RESOURCES INC .|| 12/27/2005 _ INC. 669.000 57,449 12,182 29,102 (16,919) (16,919) 12,182 45,266 45,266 237
151313-10-3 ___| CENDANT CORPORAT|ON 02/01/2005 _| ROC 2,515 2,515 2,515 2,515
156782-10-4 ___| CERNER CORPORATION 08/11/2005 _| VARIOUS 1,113.000 87,324 2,770 59,178 (36,408), (36,408) 2,770 64,554 64,554
126650-10-0 ___| CVS CORPORATION 05/17/2005 | MERRILL LYNCH 1,415.000 77,001 55,823 63,774 (7,951) (7,951) 55,823 21,178 21,178 205
MORGAN STANLEY & CO.
237194-10-5 ___| DARDEN RESTAURANTS INC 05/27/2005 _] INC. 1,730.000 56,298 33,158 47,990 (14,832) (14,832) 33,158 23,140 23,140 69|
254067-10-1 ___| DILLARDS INC 06/29/2005 _| VARI0US 1,045.000 25,715 13,536 28,079 (14,543) (14,543) 13,536 12,179 12,179 59
29476L-10-7 ___| EQUITY RESIDENTIAL 05/01/2005 _| ROC 26 2 26 %
362418-10-5 ___| GABLES RESIDENTIAL TRUST ______________[..| _06/07/2005 _| VARIOUS 500.000 20,387 11,662 17,895 (6,233), (6,233) 11,662 8,725 8,725 452
373298-10-8 ___| GEORGIA-PACIFIC CORP 12/19/2005 _| MERGER 540.000 25,920 10,738 20,239 (9,501), (9,501) 10,738 15,182 15,182 378
418056-10-7 _._[HASBRO INC 01/20/2005 _| LEHWAN BROTHERS INC. 350.000 6,722 3,693 6,783 (3,091) (3,091) 3,693 3,029 3,00 |
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Showmg All Long- Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
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Total Foreign Bond
Current Change in | Exchange Book/ Interest/
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CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted | Value at Gain Realized | Total Gain | Received
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss) on |Gain (Loss)| (Loss)on During Maturity
fication Description eign Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion [Recognized| (11+12-13) Value Date Disposal |on Disposal| Disposal Year Date
MORGAN STANLEY & CO.
423074-10-3 ___|HEINZ H J COMPANY 01/28/2005 _] INC. 2,040.000 76,535 74,010 79,540 (5,530) (5,530) 74,010 2,52 2,52 414
50075N-10-4 ___| KRAFT FOODS INC 08/26/2005 | CS FIRST BOSTON CORP ___ 1,605.000 49,693 51,536 57,154 (5,618), (5,618) 51,536 (1,843) (1,843) 987
51828C-10-6 ___[LATIN AMERICAN DISCOVERY FUND INC 07/15/2005 _| VARI0US 609.000 14,606 6,109 11,126 (5,017), (5,017) 6,109 8,497 8,497 155
530555-10-1 ___|LIBERTY GLOBAL INC SER A 1.09/06/2005 _| Roc 19,311 19,311 19,311 19,311
530718-10-5 ___[LIBERTY MEDIA CORP-A 11/29/2005 _| VARIOUS 14,425.000 141,171 126,757 162,819 (36,063) (36,063) 126,757 14,414 14,414
577081-10-2 ___[MATTEL INC 01/18/2005 _| MERRILL. LYNCH 620.000 11,948 6,386 12,084 (5,698), (5,698) 6,386 5,562 5,562
505137-10-0 ___| MICROSEMI CORP 04/25/2005 _| INSTINET 1,288.000 20,513 4,865 22,360 (17,494) (17,494) 4,865 15,647 15,647
CITIGROUP GLOBAL MKTS
717265-10-2 ___| PHELPS DODGE CORP 03/02/2005 _| INC 740.000 75,930 23,421 73,201 (49,780) (49,780) 23,421 52,509 52,509 185
724479-10-0 ___|PITNEY BOWES INC 02/14/2005 _| INSTINET 2,500.000 117,357 55,107 115,700 (60,593) (60,593) 55,107 62,250 62,250
729251-10-8 ___|PLUM CREEK TIMBER CO INC [ .._| _05/01/2005 _| ROC 366 366 366 366
GREEN STREET ADVISORS
737464-10-7 ___| POST PROPERTIES INC 05/11/2005 _| INC 1,525.000 49,476 38,269 53,223 (14,953) (14,953) 38,269 11,207 11,207 1,373
742718-10-9 ___| PROCTER & GAMBLE CO 10/27/2005 _| FRACTIONAL SHARES _____ 0.375 21 21 21 21 1 1
747582-10-4 ___| QUALITY SYSTENS INC 09/26/2005 _| INSTINET 928.000 47,746 22,377 27,747 (5,370) (5,370) 22,377 25,369 25,369 1,392
758110-10-0 ___[REEBOK INTERNATIONAL LTD (.| _09/12/2005 | MERRILL LYNCH 3,765.000 212,685 114,464 165,660 (51,196) (51,196) 114,464 98,221 98,221 1,130
80004C-10-1 ___| SANDISK CORP 11/17/2005 _| INSTINET 1,000.000 57,983 10,178 24,970 (14,792) (14,792) 10,178 47,805 47,805
811183-10-2 ___| SCUDDER NEW ASIA FUND INC 11/30/2005 _| INSTINET 2,509.000 47,088 35,302 37,208 (1,907), (1,907) 35,302 11,786 11,786 176
BEAR STEARNS & C0., INC,
871503-10-8 ___| SYMANTEC CORPORATION 11/21/2005 876.000 15,425 7,450 22,566 (15,116) (15,116) 7,450 7,975 7,975
876664-10-3 ___| TAUBMAN CENTERS INC 05/01/2005 _| ROC 334 334 334 334
883203-10-1 ___| TEXTRON INC 04/04/2005 | HOENIG & COMPANY 1,010.000 76,227 53,871 74,538 (20,667), (20,667) 53,871 22,356 22,356 707
872443-40-3 ___| THQ INC 09/29/2005 _| FRACTIONAL SHARES ____._. 0.500 10 5 8 (2) (2) 5 5 5
901167-10-6 ___| THEETER HOME ENTERTAINMENT GRP 06/30/2005 _| INSTINET 1,535.000 3,707 5,618 10,561 (2,212) 2,671 (4,943) 5,618 (1,911) A9
CITIGROUP GLOBAL MKTS
912909-10-8 ___{UNITED STATES STEEL CORP ... .. .. .03/02/2005 _| INC 1,420.000 83,647 25,062 72,775 (47,713) (47,713) 25,062 58,585 58,585 50
013716-10-5 ___| ALCAN INC F _01/18/2005 | ROC 2,252 2,252 2,25 2,252
002255-10-7 ___[AU OPTRONICS CORP ... F .09/28/2005 _| FRACT IONAL SHARES .___._. 0.850 12 9 11 (2) (2) 9 3 3 —
6899999. Common Stocks - Industrial and Miscellaneous 1,793,075 XXX 979,389 1,572,558 (590,496) 2,671 (593, 167) 979,389 813,684 813,684 8,787 XXX
7299997. Total - Common Stocks - Part 4 1,802,075 XXX 988,402 1,584,273 (593,199) 2,671 (595,870) 988,402 813,671 813,671 10, 167 XXX
7299998. Total - Common Stocks - Part 5 337,838 XXX 328,956 328,956 328,956 8,882 8,882 XXX
7299999. Total - Common Stocks 2,139,913 XXX 1,317,358 1,913,229 (593,199) 2,671 (595,870) 1,317,358 822,553 822,553 10, 167 XXX
7399999. Total - Preferred and Common Stocks 2,139,913 XXX 1,317,358 1,913,229 (593,199) 2,671 (595,870) 1,317,358 822,553 822,553 10, 167 XXX
7499999 - Totals 123,419,845 XXX 123,112,698 123,146,034 (593,199) (505,294) 2,671 (1,101, 164) 122,044,867 1,374,980 1,374,980 4,723,206 XXX
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31394C-GX-4 | FNMA REMICS SER 2005-13 CLPA . [ ] |_02/18/2005 | GOLDMAN, SACHS & CO. _07/25/2005 |vARIOUS | 6,000,000 [ _ 6,112,031 6,075,259 6,096,014 (16,018) (16,018) (20,755), (20,755) 125,524 20,000
United S